
A Complete Bibliography of the Journal of
Theoretical Probability

Nelson H. F. Beebe
University of Utah

Department of Mathematics, 110 LCB
155 S 1400 E RM 233

Salt Lake City, UT 84112-0090
USA

Tel: +1 801 581 5254
FAX: +1 801 581 4148

E-mail: beebe@math.utah.edu, beebe@acm.org,
beebe@computer.org (Internet)

WWW URL: http://www.math.utah.edu/~beebe/

10 December 2016
Version 1.09

Title word cross-reference

(2Js −Rs, s ≥ 0) [YY15]. (α, d, β) [Myt98, MX04]. (c, d) [JM09]. (c, p)
[MM05]. (ξ, ψ,K) [Sch99]. (Z/pZ)d [HM08]. 0 [BR08a]. 1 [AGK92, BR08a].
1 + β [FMW11]. 1/

√
n [Huj06]. 2 [FIT14, Neu92, Neu95, SW92]. 2 < α <∞

[Gei01]. 2× 2 [MR97, MNR99a, MNR99b]. [k]N [CL16]. α
[CR13, CG03, CG06, Den89, FMW11, RY91, RS08]. B
[Arc94, CM00, Den04, LT98, Rya10, Su96]. C1 [Kim08]. G [Bou05]. D
[Sch94a, CFR05, God04, Rus07]. D = 1 [BBDP98]. d× d [MN02].
1
2∆ + 〈a,∇〉+ b [Ger92]. 4

3 [HNS14]. G [AMR08, HL14, MR02]. G1 [KT96]. h
[MS01a]. H = 1/10 [HN15]. H > 1/2 [NO03]. H2 [MT08]. k
[BGT04, BMS12]. L [Bos98]. L0(Rd

+; Ω,F ,P) [Bou05]. L1 [Sau16, ZZ99]. L2

[CAMBTD96, GHLT04, Mor10]. l2 (S,P) [Ban16]. L1 [Cer00]. L2 [Naz09]. Lp
[Kha09, Kim08, Kim09, Aur07]. n(−) [YY15]. [0,∞[ [Gru14]. L logL [LRS11].
log log [Spa04]. m [CV15, Che97b, EL95, Lee97, MST08]. M1 [BK15]. N0

[EP15a, EP15b]. R [Bal07a]. Rd [Att14, MR02]. Z [BSF15, Vol06]. Zd
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[Per97]. L [Che15b]. ML [Sta11]. P([0, 1]) [AMS12]. S [CdF00]. µ = µ ∗ σ
[SZ90]. n [GZ98, IW99, LM16a, Lee97, Zeu94]. N0 [Voi93]. O [Nea92]. ω
[BGZ93]. ω2 [Che99a]. p
[ARV97, BG16, DPR00, Fel15, MS06, Mus06, RR92, Sha91, Sim04]. Φ
[Wu09, AR04, Kie98, Mal99, VC13]. R [BG11]. Rd

[Ilt95, KR03, Kov02, SU14, Tug14, AMR08, IW99]. RK [San07]. Rn

[BF13, BRZ96]. R(+) [YY15]. R2 [Zeu94]. RCD(K,∞) [Li16]. ρ∗ [Mil94]. s
[JN99]. Snk/(2nk log log nk)1/2 [Sla89]. σ [BR08a, Kom08, MT08].
SO0(p, q)/SO(p)× SO(q) [Saw01]. S ⊂ l2 [Ban16]. t [Sha99]. τ [DP04, Eic97].
U
[AL08a, AM14, Alb00, AY94, Arc94, BU01, BW02, BS99, DPR11, EL95, Fer94,
GZ96, GM07, Mik94, RS95, RU00, Su96, Tei92, TZ96, Tei98a, TM98, UB98].
V [Zha01a]. Z2 [CHL08, Zho95]. Zd [BK09, GW02, Zha01b]. Zd [GP01]. Zkp
[Asc09].

- [BG16]. -Actions [GW02]. -Adic [Fel15, MS06, Mus06, Sha91]. -Algebras
[MT08]. -Block [LM16a]. -Circulants [BMS12]. -conditional [Bou05].
-Contractions [ZZ99]. -Dependent
[CV15, Che97b, DP04, MST08, AGK92]. -Dimensional
[God04, Rus07, CFR05]. -Distance [Che15b]. -Domains [Sch94a].
-Entropy [Wu09]. -Expectation [HL14]. -Families [VC13]. -field [BR08a].
-Fields [Kom08]. -Fold [GZ98]. -Integrability [CG03, CG06]. -Invariant
[Tug14]. -Mixing [Kie98, Mal99]. -Moments [AR04]. -monotone [SW92].
-Nilpotent [Neu95, Neu92]. -Parameter [IW99]. -Processes
[MS01a, Rya10, TM98, AY94, Arc94]. -Pseudostable [JM09, MM05].
-Random [GP01]. -Small [Naz09]. -Space [CM00]. -Stable
[CR13, DPR00, FMW11, JN99, RS08, RY91]. -Statistic
[Che99a, Sha99, GM07, Fer94]. -statistics
[BGZ93, AL08a, AM14, Alb00, BU01, BW02, Bos98, BS99, DPR11, RU00,
Tei98a, UB98, Zha01a, Arc94, EL95, GZ96, Mik94, RS95, Su96, Tei92].
-summable [Nea92]. -Superprocesses [MX04, Sch99]. -Theory
[Kim08, Kim09]. -Topology [Eic97]. -Transform [BG11]. -type [TZ96].
-Uniform [CdF00]. -Uniqueness [Sau16]. -Valued
[Den04, LT98, Arc94, Su96]. -variate [EL95]. -Variation [HNS14, Sim04].
-Version [Kha09].

13 [Dun01]. 1st [MV98].

8 [Cuz01].

a.s [BD94, Den89]. abelian
[Bin93, Bud94, CF95, Bin88, CF97, FG00, Fel04, SZ90, Yas00]. above
[Tyk09]. Absolute [Ahm05, BSC01, Bre02, Bre05, DD97, Gab11, Kul11,
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LW12, Wei14, YZ15, Arc95a]. absolutely [DF95]. Absorption [MS01a].
Abstract [ABK16, KS06]. Accuracy [Pap11, BP96]. Accurate [KN10].
acting [Kun94b]. Actions [GW02, Lia09]. Actual [Ver12]. Ad [CK14].
Adapted [DMV07, QV12, Ret04, dlP93]. adaptive [Kou96]. Added [Jun05].
Addendum [MNR99a]. Addition [Bon15]. Additive
[BPR13, Cap13, Cas08, CL99, CF00, CP12, Fai98, GR97, Hu15, Kha12,
KY12, KP14, KS16b, Lac00, LL12, MT98, Tak08, Wat02, Wat16, CCFR92,
CC95, Kuh91, Son95, Cap13]. Additive/ [Cap13]. Additivity [MdCQ07].
Adeles [Yas10]. Adic [Fel15, FP10, MS06, Mus06, Sha91]. Affine
[Bro04, BK12, CKRMT16, HM08, BS88, GL94]. Age [KS98].
Age-Dependent [KS98]. Aggregation [HJ89]. Algebraic
[FH97, FG99, Far03, FJ05, Voi09]. Algebras [MT08, Sah08, Sta07].
Algorithm [G̊as06]. algorithms [Kou96]. Allocation [MM10]. Almost
[AKR99, DM07, FC07, GW02, HR00, Hör07, Hu15, KKH09, Lou16, MS97a,
Meg02, PG99, RV04, Wan10, XZ10, BD94, Kou96, Lac91, LRJW95, Mar88,
PF91]. Almost-Sure [AKR99, PG99]. Along [Cov11, DL94]. Always
[Huj06, Tak01, Pin94]. amarts [Mar88]. Amenability [JS99]. Among
[LV12]. Analog [Pap90]. Analogue [Zho15, BHL93]. Analysis
[Att14, CP11, FH15, MZ06]. Analytic [FCU12, Has12, LMS12, SG90].
analytical [HJ96b]. Animals [Lee97]. Annealed [CX15]. annealing
[HS92b]. announcement [Ano89, Ano90, Ano91, Ano93, Ano96].
Anticipating [AN98, MCR08]. Anticipative [Oss09a]. Appell
[FS92, GT01]. Appetites [Pac12]. Application [BJ02, CWM04, DM13,
FY08, GH95a, GH95b, Gut04, Kov02, Smi15, Sob10, BM91, Shi96, dlP93].
Applications [Ama12, BP10, CFN98, CM15, DP04, DL00, Der03, FJ12,
FG14, GR07, GT02b, KO10, Lin12, RRM07, iSU13, SJ98, UM14, WLG03,
Wei14, BGZ93, HS88, Jan90, Voi90, BP13, Lac98]. Applied [Iso09].
Approach
[BK00, CCET06, Com05b, EM00, FL14, FY08, HH10, Kor16, MR05, MV00,
Oss09b, Roz13, Sta07, Zha01b, AZ96, Bab94, BL95a, DM91, Fen96].
Approaches [ALL+07]. Approximate [Bob05, Bin88, Bin93].
Approximated [EF01]. Approximation
[AL08b, BL06, BL09b, CCET06, CW10, CAMRR03, Deh98, Gau16, Huj06,
JL15, KN16, MRS07, Mec12, Mer03, NN07, Pap11, PPPA16, QV12, Sch16b,
Sza12, Vol10, WLG03, XZ09, CCFR92, Dip91, GH95a, GH95b, Kol94b, Pec93].
Approximations [BPY03, BW02, CV07, EM92, BP96, Lal91]. Arbitrary
[CWM04, Hil01, KN10, KN16, Str95]. Arc [BHH10, RYZ02, BY96].
Arc-Sine [BHH10, RYZ02, BY96]. Arcsine [HJ99]. Area [KL05].
Argument [MS00]. Arising [App01]. Arithmetic [Ald10, Pec93]. ARMA
[DD97]. Array [Adl02]. Arrays [ARV97, BP10, BP13, D’A00, Dav05, GC98,
HP97, HJMLX16, Kal99, Kal12, RV04, Bin88, Bin93, Kal92a, Mas13].
ARTICLE [BP10]. Associated [BM15, CS00, GP11, HKU12, HN05, JL08,
Kob11, Lal99, Luo15, Man04, MRS07, NN07, Sau16, Sha00b, Wat02, XY10,
YSH03, Nej94, Sif95, Voi93, Yu89]. assumptions [CG96]. Asymptotic
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[Ahl15, BN13, BGZ93, BM14, BT12, CH05, CHL08, CF00, CH01, Dav05,
DR09a, DR09b, Dip91, GT09, GT02b, GT05, GH06, HW92, Jan99, Kaw13,
KHMCSS01, Kon95, Kon98, LS15a, Leh15, LCP12, LR90, Mas13, MM10,
Nag15, RU00, Saa01, Sgi98, TW14, Uch12a, Uch12b, Wüb13, Xue15, Bra92,
Cha95, HKW90, Hec96, Mao91a, NS95, Pel96, Wha92]. asymptotical
[Ben94]. Asymptotically [AK16, Deb10, HJ02, MMW13, ZZ99].
Asymptotics [AP97, AFK03, BF13, Bro03, CX15, CCF+02, DY95, GKS15,
Ham01, Has05, Jeg11, JY02, Kha12, Mar04, Naz09, Spa99, Spa04, Spa16,
Tel06, Von00, WW09, Ilt95]. attracting [YSL08]. Attraction
[BK03, DM02, FC07, Fie90, MS97b, Meg02, Sep94, Sep97, Sep99, CD91,
HHV89, HS93, Mee94, MS96, Sch94a]. Autocovariance [Owa16].
automaton [Fis90]. Automorphisms [HS88, Jaw97]. Autoregressive
[Ros97, BL95b, Die91]. Average [Bag98, KK08, NSB02]. Averaged [DW06].
Averages [BH99, BS93, CG96, PF91, Web96]. Averaging [Pah15, DL94].
Axelrod [LM16b]. Axiomatization [HJ89].

Backward [Ama12, BM01, CM14, KL14, MN15, MS02, Xu07]. Badly
[Häg13]. Ball [Ban16, BL02, Bro03, DFMS03, Der03, Dun00, Dun01, FGG16,
GLP03, LS99, Mar04, Naz09, Sim04, GS96, KL93, KLmS95, Pap90, RZ90,
Sha93, Shi96, Sto96]. Balls [BEK10, GHLT04]. Banach
[ARV97, Ban16, BGZ93, BR90, Che97b, DPR00, DFMS03, Det89, DW06,
Dob94, Gri10, HH10, Hei06, KK08, KZ08, Mae93, PP02, RS94, RV04, ST90,
Sie92, Sie90, Sla89, Wit00]. Banach-valued [ST90]. Band [LW11].
Bandwidth [DO13]. barely [Adl90]. Barrier [DFPS97]. Barriers [Xu07].
Based [ER01, JY02, Maj99, SS09, Sza12, ZH12, Mao91a, Mao91b, ST15].
basic [Kon95]. Bayes [RS91, Ruk93]. become [Xue91]. Behaved [Häg13].
Behavior [CFR07, DGG99, Gra15, Hör07, KS08, KHMCSS01, LS15a,
MWW15, RU00, RV04, Saa01, Sav10, Sgi98, TW14, Xue15, AG93, Ben94,
BR92, Eis93, HW92, Hec96, Kon95, NS95, Pri96]. behaviors [HS92b].
Behaviour [AFK03, BM14, Kra01, Leh15]. Berezin [BM91]. Bernoulli
[DLSV05, JMPP04, MWW15, NA11, Sch16a, Sch02b]. Bernstein
[SS15, VZ14]. Berry [AL07, Alb00, Ben94, BBG96, Kar07, ZWW04]. Besov
[NP07, NO03]. Besov- [NP07]. Bessel
[CFR09a, FG14, HN05, Shi96, Voi09, YY15]. Best [Fan16]. Beta [JL15].
Bets [SK15]. better [Xue91]. Between [DFMS03, Gra15, Kom08, KL08,
MPS02, Rya10, Sha00b, Ald10, BGCD10, Jan90, MT08]. Biangle [Mil00].
Biased [Rev01]. Big [CK99, Chu93]. Bilinear [ISC01]. Binary
[BU01, FNN15, UB98]. Binomial [Sch16a]. Bipartite [AE99]. Bipolar
[Bou05, Zit02]. Birth [DG08, DFPS97, DM09, Fil09b, GMZ12, Tob90, XZ09].
Birth-and-Death [Fil09b]. Bismut [Tak10]. Bispectra [LR93]. Bivariate
[GT01]. BKR [GR07]. Black [Huj06]. Block
[BN13, DR10, KKM13, LM16a, LLW11, Lou16, Ora07, Juh90].
Block-Hankel [Lou16]. Block-Matrix [Ora07]. Block-Transposed [BN13].
Blocks [CLM04, Mór95]. Blockwise [MST08]. Blow [BY16]. Blow-up
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[BY16]. Bodies [Mil09]. Body [Lia97]. Böge [RZ15]. Bonnet [Hsu97].
Bootstrap [Rad98, dBM00]. Borel [WWLH14]. Bound
[Alb00, Jur15, Tal98, ZWW04, BBG96]. Boundaries
[DM07, KKR04, KM98, Dan91]. Boundary
[AP10, AK16, CLY13, DS00, God04, Has10, IR08, KV07, KS08, Kim08,
MRR04, MRS07, Naz09, Von00, CS91, Lal91, RR92]. Boundary-Crossing
[AP10]. Boundary-Value [Naz09]. Bounded [Ben03, CM14, Dan14, Fan16,
Lac00, Lac06, RZ10, Zha01a, Lev89, Mao92, Zuc89]. Boundedness [MR05].
Bounding [CB04, Pes01]. Bounds
[AL07, BS05, BPY03, BW02, BK89, DFY01, DM16b, Gau16, HK98, Has05,
KN10, KN16, dAC98, Ald89b, CAMBTD96, Key90]. box [GL94].
Bracketing [NP07]. Braided [FNS99]. Branching
[AM14, ABKV12, Att14, BLP16, Bul14, CY11, DGW01, FV05, GMPV10,
GKS15, HJ02, Hu15, KS98, Kes95, Kor16, KV11, LV12, LM08, LCP12, LX12,
LRS11, Nak13, Rév98, Wat02, MSSW93, PD91]. Brannath [Zit02]. Bridge
[Man04]. Bridges [BL97, FG14]. Broad [BLC03]. Brownian
[Dun01, AI01, AP97, App93, AV15, BM11, BD09, BL02, BL97, BPY03,
BH99, BX16, BL11, BGT04, BF13, BP14, Bro03, Cha95, CX15, Che15b,
Chi03, CW10, CCFR96, CH01, CL14, CK14, Dai13, DF95, DF97, DLZ04,
DP12, DM16b, Dun00, ES99, EF01, EK01, Eva93, FZ01, Far11, FKX06,
Föl03, Fus10, GK88, GK91, GK02, GS96, HN15, Has10, HLZ13, HM06,
HM09, Hon03, HZ07, Hu99, HNS14, IW99, IM96, Joh89, JV07, KO99, KL96,
KM10, KL93, KL98, KL02, Lac98, Lac00, Lac06, LV12, LS11, Mal06, Mal08,
Man04, MY09, Nag15, NN07, NS95, NO03, NOL07, PPPA16, Pin01, Rai97,
Ran06, Ryv15, Ser96, Shi97, Sik00, Sot04, Sza12, TX96, Tal96b, TV06,
Tso93a, Uch12a, Uch12b, Uem04a, Vad10, Von91]. Brownian
[VA96, VA01, Wan10, Wan14c, Wu99, WX10, Xia98, Zha05]. Brox [AD11].
BSDE [El 09, Roz13]. BSDEs [FJ12]. Burgers [Don08, LR12].
Burkholder [Ish92].

Cadlag [CL16]. Cahn [CWM04]. calculation [Let93]. Calculus
[BT12, Kob11, LT12, Oss09b]. Cameron [BG16]. Can [Rad98]. Canards
[Sow08]. Canonical [GR10, Ste16, Arc94, Ber93]. Cantelli
[Bos98, DGZ91, Tal96a, WWLH14]. Cantor [Fal89, FG92a, FG94].
Capacities [Fit99, OW98, Kol89, O’B96, SW92]. cards [HJ96a]. CARMA
[FS13]. Carnap [RZ15]. Case [Alb00, Asc09, AS03, BGCD10, BK12, Kab12,
LS15a, OU14, PGS16, WW09, BBG96, BX16, GM91b, Mór95, Sto91]. Cases
[San14]. Catalan [BB13]. Catalyst [FKX06]. Catalytic [LM08]. Cauchy
[BPY03, BH11, Dan91, DS88, Has88, OD15]. Cauchy-type [Dan91]. causal
[CH05]. cellular [Fis90]. Centered [LL12]. Centering
[Gri97, Luc10, FKT94]. Centers [Der03]. Central
[AY94, BD93, BD06, Bjö10, Blo96, Bra97, CP12, GT01, Hör07, JH03, KL01,
KZ15, MM07, NN10, NT14, OR16, Par12, PS13, RW02, Sif95, Zei13, Zha11,
AD88, BB93, BD94, Bin88, DM95, GT05, Nej94, Neu95, NP91, PS94, Zeu89,
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BD06, DS14, DT14, Fra07, GT01, GW02, Gru14, JH12, LBBB11, Mal99,
MS97a, Mer03, NP07, Per97, RS04, Saw01, Vol10, YSH03, Zha05]. Certain
[CGHM06, CNW09, Lac00, Lac06, Lou16, Mar01, VA03, Die91, Fer89, Kou96,
PS89, Von96]. Cesaro [Hei90, CG03, CG06, Den89, GS10]. Cesàro- [Den89].
Chain [Bra01, Fil09b, Kor08, DL94]. Chains
[AE99, BL06, BL09b, BK14, Bro00, Che99b, CC11, CP12, DFPS97, DD01,
EK01, Fil09a, FJ95, HH09, Hua14, Kha12, LM16a, PV98, Ros03, San14,
San16, Smi15, WY16, Wil03, Xu13, Yen04, dAC98, AGK92, AK92, Ald89b,
BL95a, CC95, DSC96, DN95, Fil92, HS92b, Las96, RX94, Voi93, dA90].
Change [BNMiS06, FY08, HL03, LW04, Pes05, RR00, Øks90].
Change-of-Variable [Pes05]. Changed [HKU12, Kob11, Von93]. Changes
[AI01, Fit89]. Chaos [Hu97, MT98, MR99, Tal98, AG93, PAT94]. Chaotic
[Ban16]. Characteristic [FCU12, GLS07, Kös11, Juh90, Pin93].
Characterization [HLZ08, HM09, Kol94a, Law08, Nea92, Bra91, Bra93,
Bra94, Dan91, DS88, IM96, KT96, Let89, Sla89, Von91, Von96, Zen95].
Characterizations [Ejs14, GR05, OV14, SW92, Sep94]. Characterizing
[Zab95]. Chébli [Zeu89]. Chern [Hsu97]. Chevet [MT88]. Choosing
[Sto91]. Choquet [SZ90]. chosen [BK93]. Chromosomes [Dur03]. Chung
[GL99]. Chutes [DD01]. circle [BGT10, Din95]. Circuit [Kal92b].
Circulant [BHS11, CM05, KKM13, MMS07]. Circulant-Type [BHS11].
Circulants [BMS12]. Circular [Cha10, NNR16]. Circulation [Kal91].
clarification [Bra88]. Class
[BM15, BD06, BHW10, Bon15, CGHM06, Chi03, DLSV05, GW02, KV07,
KS12, Lac00, MT98, PS05, PG99, Raj99, Sch99, Spi12, Sta11, UP03, VZ14,
Xu98, Yin01, Zei13, App93, FG92b, GS94, Kow92, Las96, PAT94, Wha92].
Classes [Far03, NP07, DGZ91, KT94, Kol94b, Tal96b, Xue91]. Classical
[BGCD10, Jia10, NPPS16, Rai97]. Classification
[BLC03, DP12, HL04, BLBE+94]. Clifford [Sta07]. Close [Ver12]. Closed
[Bon15, OW98]. Closure [BB97]. CLT
[BL95a, Fan16, HZ07, KZ08, Lev89, MPU97, OV08, Rad98, Rai04]. Cluster
[Cer00, Kal11, Mas06, Sla89]. Clustering [Ber97, FV05, GK91]. Clusters
[Sob10, Zha01b]. Coagulation [DGG99]. Coalescence [LM16a].
Coalescing [DLZ04, LL99, HLZ13]. Coarse [HM16]. Coboundary [Bra96].
Coding [Deb10]. Coefficient [OU14, PGS16]. Coefficients
[FG99, FJ05, Fra07, HKHY13, Qia14, ZZ99, ZZ12, Ger92]. Coherence
[SK15]. Coinciding [CC11]. Collapse [GK03]. Collatz [ABK16]. Collision
[Myt98]. Colored [BT10]. Coloring [Yan13]. Combination [TM06].
Combinations [GKM00, KC09]. Combinatorial [CP11, Rai97]. Common
[San07]. Commutative [COM05a, Neu92, PPPA16]. Commutators [SW09].
Compact [BSC01, FG00, Jaw97, Jia10, JS00, LT98, Rai97, Sep99, Sep01,
Yas00, Bin88, Bin93, Bor89, HS88, Min90, Rub95, Voi96]. compactly
[Dob94]. Compactness [OW98]. Comparison [FJ12, GL06, GL07a, GL07b,
Krö90, Li92, RRM07, Sha00b, Smi15, Wan13, Yan09, RX93]. Compensators
[AZ11, CCET06]. Competitive [Sol03]. Complete
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[GC98, KK08, LT91, LRJW95, Yu90]. Completely [SS15]. Complex
[FG99, Glo13, Ubø95, BD93]. Components [OV08]. Composition
[DO11, HO96]. compositions [CL91]. Compound
[App00, CV15, HK98, JWZ15, LS15a]. Concave [AP97, KL08, LR12].
Concentrated [Rai07]. Concentration
[Ald10, BGT10, BC15, DFY01, GZ98, Jaw97, Ret03, Ret04]. Concept
[Rao05]. Concerning [BR97]. Condition
[Car02, Che99a, LRS11, RS04, Wu04]. Conditional
[BR08a, DF88, Ejs14, OV08, Bou05, Pla92, RS95, Swe89, Zab93].
Conditioned [BL97, Cor16, MS01a, Raf13, Ser96]. Conditioning
[Ber93, Kal11, ST15, Pla89]. Conditioning-based [ST15]. Conditions
[AV09, Ahm15, BR99, Gau16, MT98, MRR04, MPU97, Rio09, Vol10, WW09,
Xu07, YGHL08, Bud94]. Cone [Ahl15, HL04, NW02, Ber95]. Cone-Like
[Ahl15]. Cones [AW04, CKRMT16, HL01, Kol16, MN97, PAR07, Voi09].
confidence [Dip91, Yu89]. Configurations [JW14]. Conjugates [iS13].
Connected
[Neu08, Neu09, Riv03, Sha00a, Shi13, Neu92, Neu95, NS95, Nob91].
Connection [GPT15, MPS02]. connections [O’B96]. Connectivity
[Mee92]. Consequences [Cha00]. Conservation [Roz13]. Conservative
[Owa16]. Consistency [EM00, RR94]. Constant [Wer05, Ben94].
Constants [Bro03, Wüb13]. Constructiveness [Her13]. Contact
[BM14, DS00, Han97, Jun05, MPS02, MS00, Swa09, Xue15, Kon95].
containing [Wei96]. Context [RZ15]. Continuations [Has12]. Continued
[BBH16, Lyo00, Sze09, Ber95]. Continuity
[Bar00, Bed07, BSC01, BH88, Bre02, Bre05, Gab11, Gue09, HKHY13, JV07,
JM15, Kul11, Lee97, MT98, MR05, Pin01, Sol03, Wat00, YZ15, KL96, MR92].
Continuous [Aya13, BLP16, BCJM13, CMS03, DF97, FKZ07, MT98, MR97,
MN02, PGS16, Saa01, Sen00, Blo96, DF95, Fil92]. Continuous-Time
[Sen00, Fil92]. Continuum [Har01, Tyk09]. Contract [NSB02].
Contract-on-Average [NSB02]. contracting [HS88]. Contraction
[Gar04, Gei01, Wu09]. Contractions [ZZ99]. Contractive [Jaw97, Wer05].
Contractivity [Car02]. contractors [Mao92]. Contributions [Sun97].
Control [ABK16, DFS99, KRS10]. Controlled [SS98]. Converge [He11].
Convergence [Ahl15, Ahm05, Als03, AV15, BP10, BMT99, BL09a, BJL16,
BJP01, Bin93, BGT10, BCG13, Büc15, BR97, CV15, CB04, CdHH97, CW10,
CNW09, CH99, CK08, CM05, Dai13, DM88b, DL00, DPR11, DM97, FKT94,
FKX06, Ful08, Fus10, Gau16, GC98, Git03, Glo13, HH09, HP97, HM03,
JM05, JO00, JS00, KK08, KKH09, Kol01, KL07, KV11, Kul11, LS05, LW16,
MM03, Mor10, NN07, Nic09, PT08, Puh03, Ros03, San07, Sen13, Spa16,
Tei92, TM98, Wu99, XY10, Xue91, BB93, BS93, Bud94, D’A95, Den89, DL94,
Fer94, GK88, Gri92a, Gri92b, HJ96a, JP93, LRJW95, MR96, Mar88, NP91,
Pes95, RY91, RRS92, RX93, ST15, Swe89, Tom96, Yu90, BP13, Blo96].
Convergent [RV04, Rus07]. Converging [Haa07]. Convex
[BL11, CdF00, CAMRR03, DPR00, Kle13, KL98, Mil09, TM06, Vir98, Buc90,
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BR90, Let93, RRMZ94, RS91, RZ90]. Convexity [DM16a, KRS10, SS15].
Convolution [BM92, BR97, BB98, CR01, HM03, JGM11, Jas10, Jaw07,
MR97, NA11, Nej94, Zho15, BH88, Bor89, Bud94, DM88a, Eis93, HS88, SZ90].
Convolutions
[CC07, FCU12, GKM00, GZ98, Min90, Nic09, Rub95, Voi09, Vol92].
Coordinate [Men16]. Copulas [Res13, ST15]. Coriolis [Sau16]. Corner
[Kin95]. Corral [KV03]. Corrections [LBBB11]. Correlation
[Hu97, LP03, RW02, XZ10]. Corresponding [DM16b, Kli13, YY15, Kal92b].
cost [DY95]. Countable [Her13, PF16, DM88b]. Countably [SK15, KK94].
countably-valued [KK94]. counterexample [Bis90]. counterexamples
[Shi93a]. Counterparts [RRM07]. Counting [GLS07]. Coupled [QZ11].
Coupling [DP04, Kuw07, Pel01, Wan14b, Web96]. Couplings [BBDP98].
Covariance [BM15, Cap13, Kös11, MS99, OS15, Ver12]. Covariation
[MN00]. cover [Ald91, BK89, KLNS89, Pal92]. coverage [DR93]. Covering
[Mór95, Shi13, Zuc89, Ald89a, Ald89b]. Covers [GM11]. Cox [Kal11].
Cramér [BL09c, Che99a, CAFR07, Gra94, JWZ15, RW05, Sha99].
Cramér-type [RW05, JWZ15]. Crank [Nag15]. Credibility [Pla89].
Criteria [App02, DMV07, MP06, San14]. Criterion [AKR99]. Critical
[AS03, BT16, BM14, Bul14, Hör07, IW99, Jun05, KN11, Rév98, Xue15, BX16,
Kes95]. Crossing [AP10, KM98]. crossings [Has10, RR92]. Csáki [GL99].
cube [Mat89]. Cumulant [Pri15, LR90]. Cumulants [CC07, DE13, Gri92b].
Current [Kum11]. Currents [FIT14]. Curve [Shi97, Shi13]. Curved
[KM98]. Curves [AP97, BCJM13, Pes05]. Cut [dT09]. Cutpoints [CFR10].
Cycles [KT16]. cyclic [Fis90]. Cylinders [CLY13].

D [FIT14]. D-Stochastic [FIT14]. Darling [EM89]. Darmois
[FG00, Fel15]. Data [BHM08, DT14]. Death
[DG08, DFPS97, DM09, Fil09b, GMZ12, XZ09, Tob90]. Decay
[GP15, GZ98, MS01a, Ret03, Ret04]. Decision [Sol03]. Decomposability
[BK03, Wat00, Sie92, WY10b]. Decomposable [Fan16, Rai04, Raj15].
Decomposition [AZ01, Ban16, Bur03, FG14, HJKPS07, Lia09, MS97b, Sie06,
Ber93, CLM93, Dob90, DIM94, TZ96]. Decompositions [Nik06, Slo01].
deconvolution [LR88]. Decoupling [KV03, AG93]. Decreasing [Cov11].
Deducing [Aus11]. Definetti [KS06]. Definite [Hir03, Sat92]. Definition
[Ryv15]. Deformation [Luo98]. Deformations [Cap13, RX94]. Deformed
[Jur15]. Degenerate [BK10, LX12, GZ96]. Degenerating [Kim08]. Degree
[DM16a, Ejs14, Zuc89]. Delay [LT12]. deleted [RR94]. Densities [AP97,
CFN98, FCU12, HKHY13, KM11, LBBB11, MSM07, Son06, Szt10, BRZ96].
Density [Aus11, BJ02, BGT04, BP14, FMW11, Gao03, HT13, KS12,
KHMCSS01, RR08, WW09, Bra92, Die91, RC88]. Denumerable [GMZ12].
Deny [SZ90]. Dependence [Lew01, CG96, Sun95]. Dependent
[BP10, BP13, BL09a, BU01, CV15, Che97b, CK08, DP04, DT14, GT09,
GPT15, HLZ13, HKW16, KS98, Kli13, KKH09, Kur07, Luo15, MST08, PG99,
Pel01, Per97, Rio09, UP03, AGK92, Bra92, Ho95, PS94, Pel96, Pem90].
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Derangements [Smi15]. Derivative [HNS14, JM15, Wan14a]. Descents
[CV07]. Determinacy [LS15b]. Determinants [MN97]. Determinate
[Neu08, Neu09]. Determination [BA15]. Determined [KM16, Wol10].
Deterministic [KM97, Fis90, Lew93]. Deviation
[DD97, GL06, GL07a, GL07b, Gar08, JO00, JWZ15, KL08, LL12, MWW15,
Puh03, RW05, Sha99, Tak11, Wu04, EL95, KC91, O’B96]. Deviations
[AGK+13, BC99, Bla00, BR08b, BD97, Bry03, Cer00, Che06, Com05b, DS98,
DE13, Eic97, FZ01, FK14, Gao03, GH06, Hec99, Hon03, HN04, JL15, KS16b,
Li99, LL04, LM12, Lou12, LMR02, MS97a, MS01b, MP10, Nyr09, Pac12,
RXZ10, RWZ15, RYZ02, Spi12, Tak08, Tra08, Wan11, dAC98, BM94, BM91,
Ilt95, PAT94, Sch94b, dA90]. Diagonal [BS13, BLBE+94, Glo91]. Diagonals
[FL13]. Diameter [AKR99]. Dichotomy [MTU14]. Difference
[Jan99, Raj15, Shi97, LP93, PV94]. Differences
[Ben03, CM15, Tei98b, Lev89, Yu90]. Different [Smi15]. Differentiability
[Kol98, MN89]. Differential [Ahm15, App01, BM01, BS03, CM14, DO11,
GT02a, HKU12, HT13, Kar11, KL14, Kob11, KM11, LY16, MRR04, MCR08,
MN15, Ose09, Ose11, Ose14, RXZ10, RWZ15, Sch98, Tak10, TT02, VZ14,
ZZ12, Det89, Kun94a, Mao91a, Mao91b, Mao92, Sif95].
differential-functional [Mao92]. Diffusion [AD11, Bal07a, BY16, BJ02,
Far11, FL16, HJ02, KT16, Kuw07, MSY16, Pes01, QZ11, Sch02b, Sin07,
YSL08, YZ15, Zha11, Bab94, Ber93, Fen96, Krö90, Øks90, Von93].
Diffusions [AHK99, AP10, BL97, BK10, CP11, Fra07, GP98, Kli13, KLS03,
MS01a, Pac16, SV05, VZ14, Yin01, dT09, PS89, Von96]. Dihedral [McC11].
Dilated [PT04]. Dimension [BM02, BCJM13, CWM04, CR13, FG14,
Han03, KW14, KM10, Li16, Sch98, TX96, Zho93]. Dimension-Free [Li16].
Dimensional [Bar04, Cer00, Che06, God04, HJ02, Hue00, LT98, Luc97,
Luc10, MS01a, MBP10, Rus07, Sau16, Spi12, Uch16, YBH16, Ber93, CFR05,
Fis90, Hei90, MP14, Sco90, Sie90, Sta11, Tso93b]. Dimensions
[Cas97, IW99, Kum11, LL03, OV14, BPP96, DF95, DY95, GL94, Tel95, Voi96].
direct [Car88]. Directed [CGHM06, GM11, Gra12, Mor10, Yan13, AZ96].
Dirichlet [AE99, BW07, CMS03, ESC14, Ger92, GP15, SU14, Tel06, WW15].
disappearing [AI96]. Disc [Uch12a, Uch12b]. Disconnected [AE99, Eva89].
discontinuous [Fer89, Son95]. discrepancies [Str95]. Discrete
[BT06, BR97, FKZ07, Git03, HS98a, JM05, Kaw13, Key05, Key07, Leh15,
LM08, MM03, MR97, Ret03, Ret04, RS08, Car88, DM96, GS95].
discrete-time [GS95]. Discretization [AV15]. Discrimination [Rya10].
Disintegrations [BR99]. Disorder [CGHM06]. dispersion [CLM93].
Dissipation [Jaw07]. Distance [Bar04, Che15b, Sch16b, XZ09, Xu98, Jan90].
Distances [JY02, Kom08, MT08]. Distortion [BHM08, DV11].
Distributed [BJLO04, ORS13, Ver16, KS96]. Distribution
[BM15, BK09, BPY03, BW07, BMS12, Buc90, DM01, Dav05, DM97, DM16b,
DLL15, Fil09b, GT02b, GLM05, HM05, HLZ08, JMP12, Kle14, KL08, LW11,
Mas13, MMS07, Mat12, MNR99a, MNR99b, MN02, NA11, PAS12, Uch12a,
Uch12b, Uch16, Ver16, Wie03, XZ09, Zho15, Ber95, BR90, DM88b, FG92b,
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GM91b, HKW90, HP94, Has88, Kal91, Ruk93, Sun95, Wha92].
Distribution-independent [Buc90]. distribution-valued [FG92b].
Distributional [AIR09, GR05, TV16]. distributionally [Num94].
Distributions [All03, AW04, AM12, AMR08, AR06, BMT99, BN13, Bon15,
Cas97, CB04, DR09a, DR09b, FNS99, GKM00, GMZ12, HR00, Kul11, Lac06,
LLW11, Lin12, Lou12, MR02, MRU15, Nag15, NO00, OD15, PS05, PAR07,
iS13, iSU13, SK07, Sch16a, Sie06, VC13, Wat00, Yas00, dBM00, Bet95, Bin93,
Bra91, Bra93, Bra94, BM92, Bud94, CL91, Dan91, Fie90, Kun94b, Pla92,
RS94, RS95, Sie90, Sie94, Von91, Von96, Wha92, Zen95]. Divergence
[CS00, HH09, KM97, Key96, Kim09, Kli13, Xu98, PF91, Shi93a].
Divergence-Distance [Xu98]. divergence-rate [Shi93a]. Diverges
[KS16a]. Divisibility [BNMiS06, PAS12, Ruz88]. Divisible [MR05, Owa16,
PAR07, RZ97, iS13, iSU13, Yas00, BG95, Bin93, BRZ96, DM96, Sha91, Sif95].
Dobrushin [ZZ99]. Doeblin [Chu93]. Does [Tak01]. Domain
[FC07, Sep94, Sep97, Sep99, CD91, Von91]. Domains
[BK03, BF13, Fie90, Kim08, Kim09, Kim14, LS11, MS97b, Meg02, MSY16,
Sch94a, HHV89, HS93, Mee94, MS96]. Domany [KKST04]. dominated
[KW93]. Domination [Tem14]. Doob [Bur03, DIM94]. Double
[KM10, TT02]. Doubly [Ama12, BM01, MS02]. Down [Tak01]. Drift
[AHK99, BS03, BK12, CK00, DFPR15, EM05, Kur07, LS15a, Luo15, TV06,
Wan14b]. Drift-Free [BK12]. Drifted [Far11, Sin07]. Drifts
[MMW13, iSU13]. Driven [Ama12, BSW10, CK00, Don08, El 09, Fra07,
HKU12, KM11, Kur07, MS02, MBP10, Nag15, NN07, Oka14, PS05, App93].
Driving [PGS16]. Dual [Sud00, Nej94]. Dualities [KKST04]. Duality
[DFPS97, FFS97, Fil09b, FL16, HM16, Wei96, Fil92]. Duals [GR07]. Dubins
[All03, BM99, KT00, Kha09]. Dudley [OV14]. Dufresne [CL99].
Dvoretzky [Men16]. Dynamic [GP01, GPS06]. Dynamical [Lal99, PGS16].
Dynamics [Kor16, Fis90].

Edges [Jun05]. Edgeworth [MJM14]. effective [Tet91]. Efficient [AG91].
Eigenvalue [BN13, Bro03, GKR14, OS15, OR16, XZ10]. Eigenvalues
[CC11, DS14, FL14, HM05, JMP12, LLW11, LW11, MMS07, Wie03].
Eigenvectors [Cap13]. Eight [GK02]. Elapsed [Pes01]. Electrical [Sol99].
elementary [DM95]. Elements [ARV97, KK08, RV04]. Elliptic
[CS00, OR16]. Elworthy [Tak10]. Embedding [Neu08, Neu09, OP09].
Empirical [Ber97, BGT10, Bry03, Büc15, CB04, DL00, DLSV05, DT14,
Eic97, EM00, ER01, Hec99, Jur15, KZ15, KL08, LL03, NP07, Tra08, Wu99,
dAC98, AY94, Arc95a, DM91, HP94, Kol94b, NP91, Str95, Sun95, dA90].
emulates [Fis90]. Energy [RR08]. Enjoying [Law08]. Enlargement
[AZ11, KL14]. Ensemble [HM05, HKW16]. Ensembles
[BL13, DN12, JL15, KKM13, NNR16]. Entirely [AD14]. Entries
[HKW16, Jia10, ORS13]. Entropic [BCK15]. Entropy [AZ11, BCG13,
Deb14, JS00, Kle13, LL04, NP07, QZ11, Rao05, SJ98, WY16, Wu09].
Envelope [Par09]. Environment [ABKV12, AD14, CGHM06, CY11, FK14,
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GMPV10, GKS15, HJ02, HS98b, Mor10, Nak13, Tak01, dT09, AZ96, Zho95].
Environments [KLS03]. Equal [Fit99]. equalities [BCJM13]. Equality
[TV16]. Equation [AMS12, BT10, Bau04, BSW10, BZ14, BBDP98, CWM04,
CLY13, Don08, Gau16, LY16, Mar04, RR08, Cai90, Fen96, Kun94a, Mao91a,
Mao91b, Pap90, SZ90]. Equations [Ahm15, AHK99, App01, Bag98, BM01,
BY16, BS03, CMP15, CM14, CS00, DO11, DFPR15, HKU12, HT13, Jan99,
JM09, Jeg11, Kar11, KL14, Kob11, KM11, KT16, Kur07, LT12, MRR04,
MCR08, MN15, MSY16, NO00, Oka14, OD15, Raj15, RXZ10, RWZ15, Sau16,
Tak10, TT02, VZ14, ZZ12, Det89, FG92b, HO96, Jan90, Mao92]. equilibria
[MSSW93]. Equilibrium [DGG99]. Equivalence [RZ97, ST06]. Equivalent
[BPR13, Sot04, WW09]. Erased [Sch08]. Erdos [BCK15, EM89, KS96].
Ergodic [App02, Jaw04, Kal02, OV08, San16, SS98, Sta98, Tan07, WY16,
Xu98, Zwe07, DL94, Web96]. Ergodicity
[BL95b, Pis04, Qia14, RZ97, Sen93, ZZ99, CNP93, FJ95]. Erratum
[Cuz01, Dun01, EP15a, JH12, Mas13, Neu09, Uch12b]. Error
[AV09, CCF+02, CK08, KN16, KM11, Nag15]. Errors [DD97]. Escape
[Hua14, LV12, Wat16]. Esséen
[AL07, Alb00, Ben94, BBG96, Kar07, ZWW04]. Essential [Sol99].
Estimates [AHK99, Die91, Dun00, Far11, FGG16, GZ98, Gri10, ISC01,
KS12, KM08, LS99, Mim13, Mus06, Ose11, Sim04, Son06, Szt10, Uch12a,
Uch12b, Wan14a, Wan14b, Wei14, KL93, LP93, LR90, Dun01]. Estimation
[BJ02, CFN98, CHL08, DD97, FF04, Kal99, LR88, LM12, AG91, Yu89].
Estimators [EM00, Gao03, RS91]. Euclidean [KL07]. Euler [Yas10].
European [Huj06]. evaluated [HP94]. Even [Rad98]. Eventual [Mao91a].
Everywhere [MS97a]. Evolution
[DFPR15, FNN15, Jeg11, Kol01, KT16, FG92b]. Exact [BM11, GHLT04,
Gri92a, Hu97, ISC01, Naz09, NN07, Spa04, Fer94, Fil96, HS92b].
Exceedence [Far03]. Exceptional [Lac05]. Excess [Deb14]. Excessiveness
[PS89]. Exchangeability [Res13]. Exchangeable [CL16, HR00, Hir03,
JH03, JH12, Kal90, Kal99, KS06, PF16, Wu04, EM92, Zab95]. Excursion
[CH04, FY08]. Excursions [CH01, CRS01]. Existence [AR04, BR99, IW99,
Las96, MSY16, RZ10, Sch99, Wan14b, YZ14, YGHL08, AHP91]. Exit
[Lac00, Lac06, LS11, MMW13, Pis04, Von96]. Expansion
[BD09, GH06, Hu97, Ina10, KM11, Mal08, MM10, Red11, Sch09].
Expansions [GT05, MJM14, Pin01, AG93, BGZ93, Kol94b, PAT94, Szu92].
Expectation [HL14, Jur15]. expectations [Zab93]. Expected
[BF13, FH97, LW12, Pal92]. Explicit
[BS05, CL91, Lac06, MBP10, OP09, Wan14b, Bor89, Let93]. Exploration
[AD07]. Explosion [SU14]. Exponent [Bal07b, Gei01, Key90]. Exponential
[AIM15, BLC03, BL15, FCU12, Gei01, HL01, HL04, Kha09, Qia14, Sie94,
Sie06, Wu99, XY10, Zha01a, BLBE+94, CLM93, DF88, Let89]. Exponents
[DP12, Luc97, MV93]. Extended [BJ02, BM94]. Extension
[AN98, CL99, Cha00, Gar04, Gut04, Koc02, MS00, Sen00, Gol88, Has88].
Extensions [LLL15, VA01, VA03, WWLH14, VA96]. Extinction [HLZ13].
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Extrema [Ran06]. Extremal [BBH16]. Extreme [Sep01]. Eyring [BD16].

F [Git03]. factor [DM88a]. Factorization [Gra99, KP14, Raj99, Yen04].
Fails [OV08, Rad98]. Families
[BLC03, BH11, HL01, HL04, Sud00, VC13, BLBE+94, DF88, Let89, Lev89].
Family [AGK+13, Hue00, Wil03, PD91]. Fast [PGS16]. Fastest [Fil09a].
fBm [JM15]. Feature [LM16b]. Feller [AD07, Gut04, Las96, Sch98, Wha92].
Few [Ada10]. Feynman [Bet95, Fit89, MS12, Son95, Tak11]. Field
[KZ06, Koc02, PV98, BR08a, Eva93]. Fields
[AZ01, AL08b, AW14, BEK10, CR13, CHL08, Fal02, GS10, GS11, HJST97,
Jun14, Kif13, Kin00, Kom08, KL01, Lac05, Mal99, MST08, Per97, Raf13,
RS08, Spa04, YSH03, Bra92, KT94, KS93, Mil94]. Figure [GK02]. Filtered
[Gab11, Zit02]. Filtering [DL00, KLS03]. filters [Ho95]. Filtrations
[AZ11, KL14, MT08]. Finance [FG14, JN99]. Fine [NSB02]. Finetti
[Bob05, DF88, KRS10, Res94]. Finetti-type [Res94]. Finite
[ALL+07, BLS12, BHM08, BS13, Cer00, Fel04, Ful08, Glu99, Hil01, KS06,
KN11, Lin12, Luc97, Luc10, MdCQ07, Rai04, Res13, Sch08, Sob10, Vir98,
Yan13, ZWW04, Adl90, Bud94, DF88, DSC96, Din88]. Finite-Dimensional
[Luc10]. Finitely [BPR13, Cas08, GR97, Kuh91, NW02, Spa10]. First
[Ahl15, AK16, Cor16, Fil09b, Glu99, Lac00, Lac06, LS11, MZ06, SV05, Von00,
BG95, BL95b, BX16]. first-order [BX16]. First-Passage [Ahl15, Von00].
Fixation [LM16b]. fixed [Yu89]. fixed-width [Yu89]. FKG [Sah08].
Flights [OD07]. Flow [Bal07b, Che15b, Luo15, Zha11]. Flows
[BD09, Lia99, Owa16, Vad10, App93, DM88b, Kun94b]. Fluctuation [Iso09].
Fluctuations [BBDP98, DGW01, Kum11, LX12, ORS13]. focal [GH95b].
focal/conjugate [GH95b]. Fock [KW15]. Fold [GZ98]. Forests
[HL03, Sol99]. Form [CS00, CAFR07, FV09, Kim09, Kli13]. Forms
[AE99, BT16, GT02b, GT05, ISC01, SU14, WW15, GH95a, GH95b, TT90].
Formula [AN98, ABK16, BJ02, Def13, MN00, Pes05, SV16, Uem04a,
Wan14a, Bor89, CGR89, Fil96, Fit89, Joh89]. Formulae [MX04, Tak10].
Formulas [BLP16, JM15]. Fourier [Has12, OU14, Pin11, Pin93, Tal92].
Fourth [NPPS16]. Fractal
[AW14, BCJM13, LL03, FG92a, FG94, Mee92, Pin94, Tel95, Zho93]. Fractals
[BM02, Wol10]. Fractional
[Ahm15, AL08b, AV15, BT10, BM11, BL02, BLS12, BH99, BGT04, BT12,
Bro03, Chi03, CW10, CNW09, Dai13, DP12, Dun00, Dun01, Gue09, HKU12,
HN15, HM06, HM09, HN05, JV07, Jun14, KO99, KL02, LT12, LY16, Mal06,
Mal08, MN15, MS16, Nag15, NN07, NO03, NOL07, Oka14, PPPA16, PT04,
Ryv15, Sot04, TX96, Vad10, Wan14c, WX10, YSL08, BX16, Tal96b].
Fractional-Colored [BT10]. Fractions [BBH16, Lyo00, Sze09, Ber95].
Fragmentation [DGG99, Haa07]. Frailty [Res13]. Framework
[FF04, HL14]. Free
[BGCD10, Ber05a, BK12, CDM05, Cap13, Dem08, DLL15, Ejs14, Fil09a,
Kar07, Kar11, Li16, NT14, NPPS16, PAS12, Zho15, Kuh91]. Freedman
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[All03, BM99]. Freely [HT16]. Frequency [Nik06]. Friedman [KV03].
front [Fil96]. Frontier [KM10]. Fubini [MSM07]. Function
[AR06, Car02, DFY01, EM00, GL99, Ham01, Jaw97, KL08, LM12, NP07,
ST15, SS98, Wei14, Die91, LR88, Wei96]. Functional [AMS12, BJL16, BD06,
BK15, BHH10, Bin88, Com05b, DO13, DLSV05, ER01, Ein07, FC07, Fra07,
GT01, GR07, GLP03, JM09, KL02, KL05, LW04, LM12, Mal06, Oka14, RS04,
RWZ15, RW96, Rus07, Tak11, Wan05, WW15, Zha05, AG91, Fer94, Mao92].
Functionals [BL15, BD97, Che99b, CH05, CNW09, CF00, CP12, Kli13,
KL07, KL01, Kul11, Lac00, Lac06, LL12, Man04, MT98, Sch16b, Sik00, Ste16,
Tak08, BX16, CCFR92, CC95, Gol88, Son95]. Functions
[Als03, BC15, Bur03, CdF00, DM13, DM16b, Fai98, FCU12, GZ98, Gru14,
Hir03, KKR04, KS08, Kol98, KRS10, LMS12, Mat12, OW98, ORS13, OU14,
Ret03, Ret04, Sen13, SS15, Xu13, Zei13, CL91, Dob90, HP94, HS91, HK95,
Kol89, Kol94b, Lac89, Pin93, PS89, RC88, ST90, Sun95, Von93]. Fuzzy
[PP02].

Galois [KZ06]. Galton [AR04, BK00, Bro16]. Game
[Gut04, GML16, SVT12]. Game-Theoretic [SVT12]. Games
[Ney13, Pap11, Xue91]. Gamma [NA11]. Gaps [MOP97]. Gasket
[HJ02, Von96]. Gauss [CD04, Hsu97]. Gaussian
[Neu09, Arc95b, Arc99, AGK+13, AL08b, Aya13, AW14, Bas09, BSC01, BP96,
Ber95, BSW10, BW02, BD97, CK99, DFMS03, Der03, DN12, GHLT04, GLP03,
Has05, Hei96, HS91, Ho95, HK95, Hue00, Jan99, Jol06, KL01, KLmS95, KS93,
LMS12, Li92, LS99, Li99, LW12, LR93, Lou16, MR92, MT98, MS01b, Mil09,
Mus06, Naz09, Neu95, Neu08, Pap90, RR08, Sep99, Sha93, Sie92, Sot04, ST06,
SV16, Sto96, Tal98, Tel06, TT90, Wan05, Wei14, Wu09, Xia97]. GB [Web96].
Gegenbauer [GP11]. General [Asc09, AL08b, Com05b, Fil09a, Leh15,
LL12, Mat12, RWZ15, Tal98, Xu07, YY15, CS91, FJ95, Kol94b, WWLH14].
Generalization [Ein07, JN99, Man04, Sch02b]. Generalized
[Adl90, Adl02, Ama12, AKR99, Bob05, CD04, Cha90, EF01, FJ12, FY08,
Has12, HH10, JM09, JGM11, Jas10, Kle14, Kun94a, LZ16, MS12, MS97b,
MN89, MJM14, MV00, Pap11, Sep94, Sep97, Sep99, TTQ14, WY16, GH95a,
GH95b, Jan90, Mee94, Tei92]. Generated
[BL11, MP10, Owa16, Sch98, BS88, CLM93, Dob94, Gan91, GS95, Kuh91].
Generating [Asc01, Asc09, Ham01, HM08, Sch05]. Generations
[AD14, KV11]. Generator [AD07]. Generators [Uem04b]. Generic [Ste16].
Genus [Red11]. Geometric
[Ald10, Bro16, FC07, Meg02, RS94, Rai07, Ros03, AHP91, Pfi90].
geometrically [PV94]. Geometry [Per97, FG92a, FG94]. Ginzburg
[BBDP98]. Girko [Ora07]. Girsanov [Oss09a, Son06]. Given
[BH02, FMW11]. Gives [Fil09b]. Glivenko [Bos98, DGZ91, Tal96a]. Global
[CY11, KL08, Mao91b]. Gordin [Bra88]. governed [HO96]. GPV [Fen96].
Gradient [Wan14a]. Graining [HM16]. Graph
[Häg13, KLL04, KLLW05, Rai07, Sta07, Yan13]. Graph-Theoretic [Sta07].
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Graphs [EK01, GM11, Hua14, KN11, Rev01, Sch08, Sud00, Ald89a, Ald89b,
Ben91, DS90, Ger88, KLNS89, Pal92, Sal92, Tel95, Zuc89]. Greedy [Lee97].
Greenberg [DS91]. Gromov [Bjö10]. Ground [RR08]. Group
[App01, Bro04, BK12, CC07, CR13, Def13, Fel15, Glo13, GLM05, HP97,
HM03, Jaw07, KZ06, KR03, Lia09, Neu08, Zei13, Bin88, Eva89, HS88, Sal92,
Tso93a, Neu09]. group-invariant [Sal92]. Group-Theoretic [CR13].
Groups [ALL+07, App00, BC99, BSC01, Bjö10, BB98, CF97, Cun03, DR98,
DP12, FZ01, FFS97, FG00, Fel04, FNS99, Ful08, Glu99, GPS06, HS98a,
Hil01, Jaw97, Jaw04, Jia10, JS00, JN99, Lia14, McC11, Mus06, Rai97, Ret03,
Ret04, Rev01, Sch02a, Sha00a, Sol99, Yas00, BP96, Bin93, Bor89, BR92,
CF95, Car88, DM88a, Dan91, DM96, Eis93, FS92, Glo91, HS93, Kal91, KZ06,
Kuh91, Neu92, Neu95, NS95, Nob91, RX93, Rub95, Sch94a, Sha91]. Growth
[AKR99, App02, CY11, ZZ12, Ben91]. Gruschin [Wan14a]. Gundy [Ish92].

H [GR88a]. Haar [Jia10, Kol94b, ZH12]. Haar-Based [ZH12].
Haar-Invariant [Jia10]. Hales [Aus11]. Half [IR08, Iso09, Kha12, Lal95].
Half-line [Iso09, Lal95]. Half-Plane [Kha12]. Half-Space [IR08].
Hamiltonian [Pah15]. Hankel [LLW11, LW11, Lou16]. Hanson [LS06].
Hardy [Wei96]. Harmonic
[Bag98, KKR04, KS08, Sen00, Sgi98, Xu13, Kol89, PS89]. Harnack
[LP93, Li16, Mim13]. Harris [Als03, Che99b, LL12]. Hastings
[DS91, G̊as06]. Hausdorff
[BM11, Cer00, GL94, Hu99, KW14, KM10, Koc02, MdCQ07, Sch98]. Having
[AP10, Gei01, LL12]. Head [Lew01, MWW15]. Head-Run [Lew01]. Heat
[BT10, BZ14, CLY13, KM08, NO00, Bab94, Pap90]. Heat-Type [NO00].
Heavily [Föl03]. Heavy
[BJL16, CFR07, FKZ07, HN04, LBBB11, MS99, Nyr09, Owa16, dBM00].
Heavy-Tailed [BJL16, FKZ07, HN04, Nyr09, Owa16, dBM00, LBBB11].
Height [Pes01]. Heights [CH01, CH04, CCFR16, DKW91]. Heisenberg
[GPS06, MS05]. Hemigroups [BK03]. heredity [Zem90]. Hermitian
[GKR14]. Heyde [Fel04]. Hidden [Deb14]. Hierarchical [DS98].
Hierarchies [KT16]. High [DV11, KM98, Mim13, DY95]. Higher
[Cas97, DM16a, NO00, OD07, OD15, Res13, DF95, Gri92b, HO96].
Higher-Degree [DM16a]. Higher-Order
[NO00, OD15, Res13, Gri92b, HO96]. Highly [JMP12, DS90]. Hilbert
[AL08a, Bur03, CAMBTD96, Dip91, Gol88, KKH09, Liu12, LZ16, Maj99,
MPU97, Mer03, Pap90]. Hill [RR08]. Hilliard [CWM04]. Hincin [Bor89].
Historical [AT98]. Hitting [AP97, Fil09a, FL14, Glu99, GMZ12, Iso09,
MZ06, MU15, PS15, Uch12a, Uch12b, Uch16]. Hoeffding [Bis90, Tan07].
Hoeffding-Type [Tan07]. Hölder
[Aya13, Bed07, BCJM13, FMW11, HKHY13, JM15, KLmS95, Mim13, RS04].
Holding [FK14]. holomorphic [MN89]. Homogeneous
[AW04, BT16, BK12, CC11, Jan99, Las10, Lia14, Puh99, Tyk09, FJ95, Lal91,
MMW13, Res94, Voi96]. Homomorphic [HM03]. Hopf [KP14]. Hua
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[DS88]. hull [Buc90, Let93, RS91]. Hulls [Kle13]. Hun [Zem90]. Hungarian
[Raj99, Zem90]. Hunt [LRS11, BHL93]. Hurst [JV07, Ryv15].
hydrodynamic [Fen96]. Hyper [OD15]. Hyperbolic [Bjö10, HO96, RSS96].
hyperboloid [CLM93]. Hypergroup [RX94]. Hypergroups
[Gru14, Mil00, BH88, LL89, Lei91, Voi90, Zeu89, Zeu94]. Hyperoctahedral
[GLM05]. Hypoelliptic [BJ02]. hypothesis [GR88a].

i.i.d [Cuz01, MNR99a]. I.I.D. [Alb00, BBG96, DM97, KW93, MNR99b,
MN02, BHW10, Cuz95, Mae93, Sun14]. identical [Bud94, FJ05]. Identically
[BJLO04, KS96, ORS13]. Identification [DM01, GM91b]. Identities
[AP10, Iso09]. if [Rad98]. II [AD88, AS03, CC07, CF97, CG06, DFY01,
GH95b, HW92, Lei91, MT88, Ruz88, Tel95]. iid
[Key05, Key07, Bog06, GM98, MWW15]. Image [HM03]. Imbedding
[CC11]. Immigration [BLP16, Hon03, HZ07, LCP12, Zha05]. Implications
[YY15]. Implied [Ros97]. Important [Ano89, Ano90, Ano91, Ano93, Ano96].
Impossible [Rya10]. Incomplete [Ney13]. Increase [Ber94]. Increasing
[AKR99, DM16a, LMR02, MY09, MS13, Xu07]. Increment [Bal15].
Increments [Ber97, Chi03, CK99, DM16b, FKZ07, LS06, LL03, Wan05,
GK88, KLmS95, Sha93]. Independence [BA15, CF00, HL14, MZ06, BY96].
Independent [BJLO04, Bon15, Dan14, FL13, G̊as06, Kab12, KN10, KN16,
Kum11, LT03, NOL07, PGS16, RV04, Sha00b, Tei98b, Wan11, ZWW04,
Beh89, BX16, Bra94, Buc90, KS96, Sch94b]. Index [FMW11, HS92a].
Indexed [BI02, Bal15, HM09, Kra01, Saa01, SS06, Adl92, DIM94, HM06,
IM96, Kal92a, Lac89, LL89, Lei91, MY09]. Indices [ARV97, Leh15, LT98].
Induced [KZ06]. Inequalities
[Bar04, BHM08, BT06, DLL15, GR07, GP98, Hu97, Kha09, KO10, KY12,
Kle13, Li16, LL12, MN15, Ose09, Ose14, Rio09, Sha00b, UP03, UM14, WW15,
XY10, Yan09, Zha01a, dlP93, Bis90, CS95, DSC96, HK95, LP93, Wei96].
Inequality [Ben03, Dan14, KT00, Kha09, LW12, Mim13, MS05, Sah08,
Sch16a, TT98, Tan07, WY10a, Wu09, Ben94]. Infected [Swa09]. Infection
[Xue15]. Infimum [Pis04]. Infinitary [Aus11]. Infinite
[BNMiS06, Bar04, Bro16, CMP00, Deb14, FCU12, Hua14, Koc02, Kor16,
LS15a, MRS07, MBP10, OV14, PS13, PAS12, RV04, Ruz88, Sad08, Sch99,
BD94, Cha90, Hei90, Hor92, LP93, Rév93, Sen93, Sie90, Tso93b].
Infinite-Dimensional [MBP10, Hei90, Sie90, Tso93b]. Infinite-Measure
[Sch99]. infinite-particle [Cha90]. Infinitely [DM96, MR05, Owa16, PAR07,
RZ97, iS13, iSU13, Sha91, Yas00, Bin93, BRZ96, Kuh91, Sif95].
Infinitesimal [AD07]. Infinity [DM02, EM05, Haa07]. Influence [Ruk93].
Information [Che13, HH09, Ney13, Rao05]. Inhomogeneous
[GK03, Han03, Lia14, Spa10]. Initial [AZ11, CLY13, Haa07, HLZ13].
Initial-Boundary [CLY13]. Innovations [BJL16]. Instability [Ben91].
instantaneous [Ho95]. Insurance [JN99]. Integer [Ahl15]. Integers
[God04]. Integrability [CdF00, CG03, CG06, OV14, GZ96]. Integrable
[CdF00, MT08]. Integral [CNW09, HLZ13, Jol06, KW15, Lac98, MRU15,
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Ran06, iS13, BGZ93, CGR89, Mao92, NP96, Øks90, Sat92, Sco90]. Integrals
[AV15, BG11, Bre02, Bre05, DK16, Gar08, KL05, LW16, MV00, MS05, NN10,
NO03, PT08, Pri15, SV16, Sta07, ST90, Szu92, Ubø95]. Integration
[BL02, SS09, Tso93a, BM91]. Integro [Ahm15]. Intensity [Mim13].
Interacting [CP11, Def13, DL00, DPR11, DS98, KW15, Sud00, Fis90].
Interaction [AT98, Bry03, AI96]. Interactions [AD10]. Interface
[BBDP98]. Interlaced [Bra01]. Interlacing [FL14, Sob10]. Intermediate
[CdHH97, WW09]. Interpolation [BGCD10]. interrelation [Kou96, ST15].
Intersection [BGT04, IW99, JM15, NOL07, WX10, BGT15, HNS14, Sza12].
Intertwinings [FL14]. Interval [Lac00, Lac06, LL99, PF91].
interval-valued [PF91]. intervals [Yu89]. Intolerance [HL03].
introduction [Ald89a]. Introductory [Ano88]. Invariance [BK14, CM15,
D’A00, DMV07, HL04, Kif13, KLLW05, Kol16, Mer03, MP06, Rus07, Sep97,
UP03, Wan14c, Zeu94, BL95a, Kou96, Let89, Luo15, Mik94, Pec93, Sad08].
Invariant [Bal07a, CD04, Don08, Jia10, Kal12, MSY16, Puh03, Tug14, VA03,
YZ14, CLM93, CGR89, Hor92, Las96, Sal92]. Inverse [Kol98, Mat12, Ber95].
Inversion [AP10, FCU12, Law08, Pin93]. Inversions [CV07, Gra15, iS13].
Involving [Spa16]. Irreducible [Ful08]. Ising [JS99]. Isometric
[Lia99, MV00, Ben91]. Isoperimetric [Bar04, Wüb13, Ger88]. Isotropic
[BD09, GKM00, Jun14, CS91]. Itô [Pri15, Hu97, Luo15, PT08, SV16, YY15].
Itô-Wiener [Hu97]. Itô’s [AN98, BJ02, MN00]. Iterated
[Als03, App02, Arc99, Car02, Che97b, Che99b, Che15a, CHM13, Den04,
ER01, EF01, GM07, Hu99, Jia99, Kal11, KLL04, Kov02, LT98, LW97,
MCR08, RWZ15, Sep99, Sep01, SS98, Spa10, TM98, Xia98, Adl90, Arc95a,
Arc95b, Cha95, CCFR96, DM91, Gri92a, HP94, Ho95, HPLVS95, KL96,
Lac89, Lew92, Lew93, PV94, Sla89, Su96, Voi93, ST15]. Iterating [CK14].
Iterations [Pac16]. Ito [HJST97].

J [Cuz01, Dun01, Git03]. J.-F [Git03]. Jacobi [AM12, Dem08, Gru14].
Jewett [Aus11]. Johnson [RZ15]. Join [SRL07]. Joint [Bre05, Ran06].
Jump [BD16, DS98, Fra07, Neu08, Neu09, SU14, Cha90]. Jump-Diffusions
[Fra07]. Jump-Type [SU14, Cha90]. Jumps
[BY16, Del15, Kaw13, KL14, Mim13, Qia14, Tak10].

Kac [BCK15, Fit89, Jan90, Joh89, MS12, Son95, Tak11]. Kantorovich
[RW96]. Kantorovich-Functional [RW96]. Kaplan [BS99]. Kearns
[Sch16a]. Kelvin [BZ06]. Kendall [JGM11]. Kernel
[BH11, CHL08, EM00, Gao03, KM08, Sat92]. Kernel-Type [EM00].
Kernels [Zha01a]. Key [Kor08]. Khinchin [Raj99]. Kiefer
[CH04, Deh98, Gol88]. Killed [IR08, SV06]. killing [Von91]. Kinzel
[KKST04]. Knight [Has88]. Known [Fan16]. Kolmogorov
[CM00, Gut04, HJMLX16, LQR11, Sau16, Sch16b]. Komlos [Kol94b].
Kramers [BD16]. Kuczek [MS00]. Kuelbs [Kle13].



17

Ladders [DD01]. Laguerre [JL15]. Lamplighter [Rev01]. Landau
[BBDP98]. Landscape [Tug14]. Laplace
[FCU12, Maj99, OD15, Pin11, Sch02b]. Large
[AP97, BC99, BM15, BES12, Bla00, BS99, BD97, Bry03, CdF00, Cer00, CG03,
CG06, CMP15, CK00, CLM04, Com05b, DLZ04, DS98, Eic97, FZ01, FK14,
Gao03, Gar08, GP01, Gut04, Hec99, HJST97, Hon03, HN04, JO00, JL15,
LQR11, LM12, Lou16, Lou12, MWW15, MS97a, MOP97, Nyr09, Pac12, PS15,
PAT94, PP02, Puh03, RXZ10, RWZ15, RW05, RR00, RYZ02, Sch94b, Sha99,
Spa99, Spi12, Sun14, Tak08, Tak11, TM06, Ter16, Tra08, Wan11, Wit00,
Wu04, XY10, YBH16, dA90, BM94, BM91, CG96, Dob90, Dob94, Dur92,
EL95, Hei90, HM95, Ilt95, KC91, LT91, O’B96, Su96, Tom96, Voi90, Voi96].
large-deviation [KC91, O’B96]. Large-Scale [DLZ04]. Larger [Adl02].
Last [Gra12]. Last-Passage [Gra12]. later [Tal96a]. Lattice
[Ahl15, God04, Kab12, Lee97, Vir98, Zha01b]. Lattices [Xue15]. Law
[AD11, Arc99, BB13, BD16, BHH10, BR08a, BGT10, BS99, Bre02, BB98,
Cha10, Che97b, Che99b, Che15a, CLM04, CHM13, Cuz01, Dai13, Den04,
DM07, ER01, EM05, FL13, GL99, GP01, Gut04, HP94, Her13, HKW16,
HJST97, HJ99, HJMLX16, JV07, KLL04, Kov02, KS16b, LT03, LQR11,
MCR08, Mor10, Neu08, Neu09, PP02, RWZ15, RYZ02, Sep97, Sep99, Sep01,
SVT12, Sik00, Sot04, Spa99, Spa10, Sun14, Tei98a, TM06, Ter16, TM98,
Wit00, XY10, YBH16, Arc95b, BY96, BX16, Cha95, CG96, CD91, Cuz95,
Dob90, Dob94, FKT94, Gri92a, Hei90, Ho95, HM95, Lew92, Lew93, MSSW93,
PV94, RRS92, RSS96, Sep94, Sla89, Su96, Voi93]. Laws
[ARV97, Adl02, BCG13, Bog06, Bos98, Bre05, Bre10, CdF00, CL99, CG03,
CG06, CAMRR03, DO13, FC07, GM07, HT16, HH08, HPLVS95, Jia99, JN99,
Kab12, KC09, Kie98, Lac89, LT98, LW97, Meg02, MST08, Pel01, RR00, Roz13,
San07, Spa04, Tei98b, Voi90, YZ15, Adl90, DM91, HHV89, Hei96, KS96, MS96].
Lazy [Hil01]. Least [DD97]. Lebesgue [HLZ13, Pac12]. Lemma
[Aus11, Che97a, WWLH14, dlP93]. Length
[Deb10, KLL04, KLLW05, Lew01, MS13]. LePage [BJP01]. Level
[GL06, GL07a, GL07b, Hu99, KM98, KL01, MRS07, MU15, Mou07].
Level-wise [MRS07]. levelwise [ST15]. Levy
[Kur07, AZ01, Ama12, App00, AK16, AL08b, BL15, BLS12, BJP01, Bla00,
BSW10, CH99, Cov11, Del15, DM02, Don08, DK16, El 09, EM05, Eva89,
Fra07, FS13, GS94, Gra15, HKU12, KV07, KW14, KS12, KL05, KPP14,
Lia14, LZ16, Luc97, MTU14, MT98, Mar01, MBP10, Mim13, OP09, Oss09a,
Oss09b, PS05, Pis04, Res13, Rus07, Sav10, SVT12, Ste16, Szu92, TV16,
Wan14b, Wol10, Bor89, KS12, Wan13]. Lévy- [Rus07]. Lévy-Hincin
[Bor89]. Lévy-Noise [Fra07]. Lévy-Type [KS12, Wan13]. Li [Kle13, Tak10].
Li-Type [Tak10]. Libitum [CK14]. libraries [Kow92]. Lie
[Neu09, Nob91, BP96, DM88a, FS92, Glo13, HS88, HP97, JN99, Lia14, Neu92,
Neu95, NS95, Neu08, Pri15, Sch94a, Tso93a]. Lifetime [BF13]. Liftings
[MSM07]. Like [Ahl15, Ina10, Koc02, MP10, San14, San16, Uem04b, WW15].
likelihood [BB93, CGR89, Yu89]. LIL
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[AL08a, Ein07, GZ96, GM98, GK91, KL02, KL05, LS06, Rus07, Sav10].
Limit [ABKV12, Ahm05, AR04, AD11, BD06, BK15, BG11, BH99, Bjö10,
BCK15, Bog06, Bra97, CD04, Che15a, CK00, COM05a, CCFR16, CP12,
DO13, Del15, DS14, DLSV05, DT14, FC07, FY08, Fra07, GT01, GW02,
GT05, Gru14, HK16, Hör07, Jas10, JH03, JH12, JL08, Kab12, KS98, KM92,
Kha12, Kol98, KL01, KL98, KZ15, LBBB11, LM08, LLW11, LW04, LRR03,
LW11, Mal99, Mal06, MS97a, MM07, Meg02, Mer03, Mil00, MR97, MNR99a,
MNR99b, MN02, NNR16, NP07, Nob91, NN10, NT14, OR16, Owa16, Par12,
PS13, Per97, RS04, Raf13, RS95, RW02, Saw01, Sze09, UB98, Voi96, Vol10,
Wan05, Wan10, Wil03, XZ10, Yin01, YSH03, Zei13, Zha05, Zha11, Zwe07,
Adl92, AD88, AY94, BD93, BB93, BGZ93, BD94, BX16]. limit
[Bin88, Blo96, Chu93, DM95, DF88, Fen96, Fer94, HS91, Lac91, MR96, Nej94,
Neu95, NP91, PS94, Sif95, TT90, Zab93, Zeu89]. Limiting
[AR06, BM15, BMS12, Cap13, KKM13, Kra01, Ora07, RV04, RR97]. Limits
[Arc94, BT16, DLZ04, Hu15, JH03, JH12, Neu92, Ald91, Cha90, HW92].
Line [CFR09b, CFR10, SS06, Uch16, Iso09, Lal95]. Linear
[AM12, BJL16, BB97, CHL08, DW06, DS14, GKM00, GP98, Jan99, KC09,
KT16, MPU97, MP10, OS15, OR16, Oka14, PS13, SV05, VZ14, YSL08,
CH05, DM96, LR93, Vol06, Zen95]. Link [DFMS03]. Liouville
[Ben91, GH95a, Sch09]. Lipschitz [Als03, CLY13, Kim09, Qia14, Von91].
lists [Fil96]. LLN [HH10]. Local
[AZ01, AD11, AFK03, BK09, Bla00, BGT04, BK14, Bul14, Che97a, CY11,
CFR05, EF01, ESC14, Eva89, Eva93, Fal02, FV09, Far94, FH97, GS94, GP15,
GM07, Gue09, GP11, HK16, HKHY13, HLZ13, Hsu97, HS98b, HNS14, IW99,
Jan99, JV07, JM15, KZ06, KO99, Kaw13, Koc02, LS15a, MP14, Myt98,
NOL07, Pes05, Sza12, WY10b, Wil03, WX10, Xia98, AHP91, BGZ93, BGT15,
CS95, CCFR96, DM88a, DM95, MR92, NS95, Shi96]. Locally
[BSC01, CdF00, Jaw97, Yas00, Bin88, Bin93, Bor89, RRMZ94]. Location
[Lou16]. Locations [Ran06]. log [BB93]. log-likelihood [BB93].
Logarithm [Arc99, Che97b, Che99b, Che15a, CHM13, Den04, ER01, GM07,
HJMLX16, Jia99, KLL04, Kov02, LT98, LT03, LW97, MCR08, RWZ15,
Sep99, Sep01, Spa10, TM98, Adl90, Arc95a, Arc95b, Cha95, DM91, Gri92a,
HP94, Ho95, HPLVS95, Lac89, Lew92, Lew93, PV94, Sla89, Su96, Voi93].
Logarithmic [BH99, BT06, GL06, GL07a, GL07b, Ose11]. Logical [RZ15].
Logistic [AD00, AS03]. Lognormal [Kle14]. Long
[BSF15, CRS01, CK08, DLSV05, Gra15, Lew01, Lou12, WLG03].
Long-Range [CK08, BSF15]. Long-Tailed [Lou12]. Longest
[Lew01, LMR02, MWW15, MS13]. Loop [FZ01, Sch08]. Loop-Erased
[Sch08]. Loss [MU15]. Lotka [He11]. Lovász [Che97a]. low [Arc95a]. Lower
[Ald89b, Aur07, BHW10, DM16b, HK98, Key90, LMR02, Tal96b, Tal98,
CAMBTD96, Li92]. Löwner [Bau04]. LSL [GS11]. Lukacs [Kol16].
Lyapunov [Bal07b, Key90].

M. [Bra88]. magnitude [HKW90, Wha92]. magnitude-Winsorized
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[HKW90]. Major [Kol94b]. Majorant [KL08, LR12]. Malliavin
[BT12, LT12, Oss09b]. Mallows [MS13]. Manifolds [GPT15, Ben91].
Mantissas [BHM08]. Many [MP14, NW02, SK15]. Many-dimensional
[MP14]. Map [App02]. Mappings [iS13, BS88]. Maps
[AD00, AS03, CD04, BK93]. Marcinkiewicz
[LQR11, HH10, Su96, Sun14, Tei98a]. Marckert [Git03]. Marginals
[Mil09, San07]. Marked [Del15]. Markov
[AGK92, AK92, Ald89b, AE99, BL95a, BI02, Bal15, BL06, BL09b, BK10,
Bra01, BK14, Bro00, Cai90, Che99b, CC11, CL16, CC95, CP12, Deb14, DL94,
DSC96, DD01, DN95, EF01, EK01, Fil92, Fit89, Fit99, FJ95, GR88a, GR88b,
Glo91, HH09, HP13, HJ89, Hua14, HS92b, Kha12, KO10, Kin95, Kin00,
KP14, Kol89, Kor08, LM16a, Las96, Law08, Li99, LCP12, Lia09, MS12,
MR92, MRS07, Par09, PV98, Ros03, RX94, San14, San16, Smi15, Sol03,
Spi12, Tak11, Tob90, Voi93, Von93, VA03, WY16, Wer05, Wil03, Xu13,
Yas10, Yen04, Zab95, dA90, dAC98]. Markovian [BD16, FV05]. Marriage
[Pac12]. Martin [BG16, CS91, God04, IR08, Lal91]. Martingale
[BPR13, Bin88, CH99, CM15, GC98, GLS07, HH10, Hu15, KS16a, Mer03,
MP10, QV12, Tei98b, Vol10, Zha01b, AZ96, BL95a, Bin93, Det89, GS95,
IM96, LLL15, Lev89, PV94, Str95, Yu90]. Martingale-Like [MP10].
Martingales [Ben03, BHW10, CM14, Gei01, GH06, GPT15, Jia99, Lac98,
MT08, MN00, Ney13, Ose14, Saa01, Slo01, EM89, Fie90, GS95, Mar88, Pes95].
Mass [Haa07]. Matrices
[Ada10, BMT99, BN13, BM15, BHS11, BS13, CC07, Cap13, Cha10, CR01,
CM05, DR10, DM97, FL13, HM05, HH08, JMP12, Jia10, Jur15, KKM13,
Kös11, LLW11, LW11, Lou16, MMS07, MR97, MNR99a, MNR99b, MN02,
ORS13, OS15, OR16, Pac16, Pak00, Red11, TW14, Wie03, XZ10, YBH16,
Bra96, CL91, CNP93, DS88, HM95, Juh90, Sen93]. Matrix
[BGCD10, BL13, DR10, DN12, DS14, HKW16, Kov02, MS99, ORS13, Ora07,
PPPA16, Ver12, Voi09, YGHL08, Hec96]. Matrix-Normalized [Kov02].
Max [BGCD10, Meg02]. Max-Semistable [Meg02]. Maxima
[App02, FH97, Far94]. Maximal [CFR05, GP98, HM03, KY12, Kuw07,
Ney13, Ose14, Pes01, UP03, CGR89, Key90, KW93]. Maximum
[Ahm05, AR06, AW14, DM01, LS11, Pfi90, Rév98, TW14, GM91b, Yu89].
Maxtrimmed [GML16]. Mean [All03, BL11, BH02, CM14, Deb10, FG99,
Lin12, MV98, dBM00, Adl90, Bra91, Let93, Pfi90, RR94]. Means
[Ald10, ER01, KL07, TT98, Wu99, Pec93]. Measurability [YGHL08].
Measurable [DFPR15]. Measure [ALL+07, AI01, Bal07a, BM11, Bar00,
BM02, CD04, CK00, CW10, Don08, Far03, Föl03, HLZ13, Koc02, KKM13,
KL02, Kul11, MR97, Myt98, Sch99, Sgi98, Tel06, Tem14, YY15, CLM93,
DF95, Din95, DS88, MV93, Pap90, RZ90, Ser96, WWLH14]. Measures
[ADHP97, BA15, BSC01, BPR13, BH02, BGT10, Bry03, BR97, BB98, CF97,
Cas97, Deb10, DFMS03, Der03, DN12, Eic97, FY08, Gab11, GR10, Glo13,
Gra15, Has12, HP97, Hu99, JW14, Jaw04, Kal02, KL08, Las10, LP03, Luc97,
Luc10, MS06, MSY16, Nic09, NSB02, OW98, Puh03, Raj15, RRM07, Sad08,
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SS15, Sha00a, SW09, Tem14, TTQ14, Tra08, YZ14, dAC98, BD93, BK93,
BR92, BRZ96, CF95, DM88a, Din88, DN95, Fal94, Hor92, Kal90, Kol94a,
Min90, Nob91, Pin94, RRMZ94, Rub95, Sch94a, Sha91, Sie92, SZ90, dA90].
Measuring [ES99]. Media [KM08, Mor10]. Medium [CX15, DF97].
Meeting [LM16a]. Meier [BS99]. Meixner [BL13, Sta11]. Memory
[DLSV05, WLG03]. Merge [Meg02]. Merging [KC09, Pap11]. Method
[Bis96, CB04, DW06, Fen96]. methods [SG90]. Metric [Cer00, Jaw07, JO00,
Kle13, LL04, Maj99, NP07, Tel06, TM06, CAMBTD96, Sat92]. Metrics
[LU98, ST15]. Metropolis [G̊as06, MZ06]. Meyer [Bur03, DIM94].
Meyer-Decomposition [Bur03]. Migrating [Bri97]. Minimal
[Als02, Hu15, JW14, Nak13, Cai90]. Minimality [CMP00]. Minimizing
[Gol88]. Minimum [Hue00, LS11, TW14, Pfi90]. Mirror [Har01]. Mises
[EL95]. Mises-statistics [EL95]. misunderstanding [Bra88]. mixed
[HM95]. Mixing [AV09, Ahm05, Bra97, Bra01, BJ16, Büc15, Cun03, Jaw04,
Kie98, Mal99, Mer03, PS15, RZ97, Zwe07, AY94, BS93, CP93, KT96].
mixture [HS91]. mixture-type [HS91]. Mixtures
[JH03, JH12, PAS12, PF16, Bin93]. Mobile [CX15]. Möbius [HM16].
Model [Def13, DS91, Har01, Huj06, JS99, KKST04, KV03, LM16b, Leh15,
Lew01, Par12, Sch02b, CLM93]. Models
[BSF15, BD06, BEK10, BT12, Han03, He11, LM08, MJM14, BL95b].
Moderate
[BC99, Che06, DE13, Gao03, GH06, JWZ15, KS16b, LMR02, MP10, dAC98].
Modified [BT06, DS00]. Modulated [FKZ07]. Moduli
[AL07, Gue09, MR92]. modulo [HS88]. Modulus [DM16b, Pin01, KL96].
Mokkadem [Git03]. Moment [BLP16, Ber05b, Gau16, Gru14, GKS15,
Ham01, Kle14, Leh15, LS15b, MdCQ07, NPPS16, Rio09, Sha00b, Zha01a].
Moments [All03, AR04, AIM15, BK09, DN12, Ejs14, GR10, GLM05, Has12,
ISC01, MMW13, MS06, Mat12, Pin11, Rai04, Tei95, Bis96, Bra94]. Monge
[Hei06]. Monotone [SS15, SW92]. Monotonic [Res13]. Monotonicity
[CS14, Xu07]. Monro [DW06]. Most [Mar01, SRL07]. Motion
[AI01, AL08b, AV15, BM11, BPY03, BL11, BF13, BP14, CX15, Che15b,
Chi03, CW10, DF97, DLZ04, DM16b, ES99, EF01, EK01, FZ01, FMW11,
Föl03, Fus10, GK02, HN15, HLZ13, HM06, HM09, Hon03, HZ07, Hu99, IW99,
JV07, KO99, KL98, KL02, Lac98, Lac00, Lac06, LV12, LLL15, Lia97, LS11,
Mal06, Mal08, MS16, MY09, Nag15, NN07, NO03, PGS16, PPPA16, Rai97,
Ran06, Ryv15, Sot04, Sza12, TV06, VA01, Wan10, Wu99, Xia98, Zha05,
App93, Cha95, CCFR96, Eva93, GK88, GK91, GS96, IM96, Joh89, KL96,
KL93, NS95, Ser96, TX96, Tal96b, Tso93a, Von91, VA96]. Motion-Type
[VA01, VA96]. Motions [BH99, Bro03, CK14, Dai13, DP12, NOL07, PT04,
Uem04a, WX10, BX16, DF95, RY91]. move [Fil96]. move-to-front [Fil96].
Moving [AK16, KK08]. Multi [FV05, HJ02, Kov08, MS01b, Tug14].
Multi-Parameter [MS01b]. Multi-Particle [Kov08]. Multi-scale [FV05].
Multi-Type [HJ02]. Multi-wells [Tug14]. Multicolor [Dur92].
Multidimensional
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[Bal07b, DT14, FK14, Uem04a, Wat16, Xia98, Adl92, Pin93]. Multifractal
[Att14, Bar00, Fal94]. Multifractional [Aya13, FV09]. Multiparameter
[Mal06, Mal08, Mou07, ST06, Bet95, Ubø95]. Multiple [Bre02, Bre05,
GKR14, Jol06, KV11, Kum11, MR99, NN10, PT08, ST90, Szu92].
Multiplication [ALL+07, Bon15]. Multiplicative
[BT10, Bra96, Cap13, FFS97, LRR03, Nik06, PAS12, Zei13, Zho15].
Multiresolution [ZH12]. Multisets [CV07]. Multistable [FV09, LLL15].
Multitype [BLP16, GKS15]. Multivalued [RXZ10, RWZ15, Ter16].
Multivariate
[BK15, Büc15, CL99, DM01, DM16a, Fan16, FS13, GH06, Has05, Kal99, Nyr09,
Rai04, Sep97, Sep99, Sep01, BLBE+94, CP93, GM91b, ST15, Sep94, Zen95].
Murray [Ano97, Sun97].

Nash [DSC96, McG91]. Natural [BLC03, KM16, SK07, BLBE+94]. Navier
[Sau16]. Nearest
[CFR09b, CFR09a, CFR10, KLL04, KLLW05, Puh99, D’A95, Lal91].
Nearest-Neighbor [KLLW05, Lal91]. Nearly [MS12]. Necessary
[Bud94, RS04, Wu04]. Negative [CC11, OP09, Shi93b]. Negatively
[BP10, BP13, JL08, Sha00b, YSH03]. Neighbor
[CFR09b, CFR09a, CFR10, KLL04, KLLW05, MS00, D’A95, Lal91].
Networks [Sol99, McG91, Tet91]. Neutral [Ahm15]. Neutralities [BW07].
Newton [AHK99]. Nice [RR08, Eis93]. Nicholson [Nag15]. Nikodym
[Mar88]. Nilpotent [BC99, HT13, JN99, Neu95, Neu08, Neu09, Sha00a,
BP96, Neu92, NS95, Nob91]. Nisio [HJST97]. Noise
[BT10, BBDP98, Bre10, Fra07, Jan99, LY16, MS02, Sau16, Bet95]. Noises
[LZ16, PGS16]. noisy [Gol88]. Non
[Alb00, BSW10, BW02, CH05, COM05a, CS00, CMS03, DMV07, FG99, FJ05,
FV05, Fra07, GT01, GT05, Has10, Jan99, Kim14, MMW13, MS01a, NT14,
ORS13, PPPA16, Qia14, RRM07, Res94, Vol06, Wil03, BBG96, Bud94,
FKT94, FJ95, Ho95, Juh90, LR93, Mór95, Sco90]. Non-Absorption
[MS01a]. Non-Adapted [DMV07]. Non-causal [CH05]. Non-Central
[GT01, GT05, NT14]. Non-Commutative [COM05a, PPPA16].
Non-Continuous [CMS03]. Non-crossings [Has10]. Non-Divergence
[CS00]. non-Gaussian [LR93]. Non-homogeneous [MMW13, Res94, FJ95].
non-I.I.D. [BBG96]. Non-identical [FJ05, Bud94]. Non-identically
[ORS13]. non-instantaneous [Ho95]. non-integral-dimensional [Sco90].
Non-linear [CH05, Vol06]. non-random [FKT94]. Non-Reversible
[Wil03]. Non-smooth [Kim14]. Non-Symmetric [RRM07, Juh90, Mór95].
Non-Zero [FG99]. Nonatomic [GR98]. Noncausal [OU14]. Noncentral
[Cha10, Lac91, TT90]. Noncommutative [Bau04, HP97]. Noncompact
[Gra99, Gra94]. Nonconventional [HK16, Kif13]. Noncrossing [BB13].
Nondegenerate [MN00]. nonextinction [Ser96]. Nonhomogeneous
[WY16, YGHL08]. nonidentical [BM92]. Nonlinear
[DL00, KLS03, LY16, Luo98, MS02, BL95b, Die91, HS91, RSS96]. Nonlocal
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[Ahm15]. Nonnearest [MS00]. Nonnegative
[DM97, Fus10, God04, LS15b, Nik06, HM95, Sat92]. Nonnormal [HW92].
Nonparametric [LM12, AG91]. Nonrandom [Gri97]. Nonseparable
[Wit00]. nonstandard [DM91]. Nonstationary [HS98a, HP94].
Nonsymmetric [GR88a]. Nontrivial [Har01]. Nonuniform [Mal99, Sto96].
Nonunimodular [Häg13]. Norm [Ada10, BHS11, DV11, Li99, BR90].
Normal [CV07, DM01, Gau16, Sch16b, Sep97, Yan09, Zho15, Bra93, GM91b,
HHV89, Sep94]. Normality
[CH05, CHL08, DM02, Jan99, Kaw13, Bra92, LR90, Pel96]. Normalization
[Che99b, HKW90]. Normalized [AR04, Dav05, DM16b, GM98, Kov02, LS06,
Mas06, Mas13, RW05, CHM13, HW92, Lew92, PS94, Spa16, Tei92, Wan11].
normalizers [Lew93]. Normals [JH03, JH12]. Norming [Mee94]. Norms
[Bog06, FGG16, LS99, KLmS95, Sal92, Shi96, Sto96]. Note
[BP13, Büc15, CHL08, DR98, DLL15, GKR14, Git03, Gri97, KO99, KP14,
KKH09, KN11, Pac12, Pel01, Mao91b, Sha93]. Notion [SS06]. Nuclearity
[Sat92]. Null [PGS16]. Null-Recurrent [PGS16]. Number
[AIM15, AD14, Bag98, BP14, CFR10, FH97, Key05, Key07, LM16b, Key96].
Numbers
[BS99, Bul14, CdF00, CG03, CG06, CLM04, Fel15, GP01, Gut04, HJST97,
KM16, LQR11, PP02, RR00, SK07, Spa99, Sun14, TM06, Ter16, Wit00,
XY10, CG96, Dob90, Dob94, Hei90, HM95, Key92, Key96, Su96, Voi90].

Objects [Jon98]. Observations [Adl02, FF04, LW04, RR00]. Observed
[LW97]. Obstacles [LV12]. Obtain [SRL07]. Obtuse [FH15]. Occupation
[CW10, DGW01, DN95, Din95, JM15, KL02, KPP14, LX12, GS96, Ser96].
Occupation-Time [JM15]. occurring [HJ96b]. offs [Huj06]. OK [KV03].
Olkin [Kol16]. One [Adl92, Adl02, Ben03, BH11, BB98, Che06, HJ02, Han03,
Man04, MS01a, Pis04, Sav10, SVT12, Sik00, Spi12, Von00, Xue15, Yan09,
Adl90, Ber93, Fis90, Hei96, Kal92b, MSSW93]. One-Dimensional
[Che06, HJ02, Spi12, Ber93, Fis90]. One-Parameter [Man04, Kal92b].
One-Sided [Adl02, BH11, Pis04, Sav10, Von00, Adl92, Adl90]. Operation
[TM06]. Operations [BGCD10]. Operator
[Ada10, App01, BJ16, Dai13, DP12, GKR14, HHV89, KW14, Luc97, Raj15,
Sie92, Sol14, MR96, MV93, Sie90]. Operator-decomposability [Sie92].
Operator-Selfdecomposability [BJ16]. operator-stable [MR96].
Operator-Valued [App01, Sol14]. Operators [BL02, GT02a, Kli13, Kol98,
Pri15, Sau16, Sch98, Bet95, Gan91, Kal92b, Mee94, Sal92, SG90, Sif95].
Opinions [LM16b]. Optimal
[AL08b, BPY03, GP98, HK98, Mal08, Sch09, SRL07]. Optimality
[Vol10, Wüb13]. Optional [HS92a]. Order
[BGT04, Che13, CdHH97, HKU12, LU98, MV98, NO00, OD15, Res13, BL95b,
BX16, Gri92b, HO96, LT91, Lin12, Tom96]. Order-Preserving [LU98].
Ordered [Hir03, Sah08]. Ordering [Bro16, DM13]. Orders [HR00].
organizing [Fil96]. Oriented [Bro04, MPS02]. Orlicz [DV11]. Ornstein
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[AM14, Cha90, Hec99, Kaw13, Liu12, LZ16, PS05]. Orthogonal
[CM00, Def13, DR10, GR05, Mat12, NNR16, Ose09, Den89, Voi93].
Oscillation [CM14]. Other [FV09, Rus07, Zuc89]. overhand [Pem89].
Overshoot [Cor16, DM07].

Packing [BM02, Hu99, TX96]. Pairwise [Sun14]. Palindromic
[JMP12, MMS07]. Palm [Kal02, Kal11]. Papangelou [RZ15]. Parabolic
[CWM04, Kim08, Kim14, KHMCSS01, LS11, Mil00, RZ10, VZ14, HO96].
Parameter [CK99, Cov11, IW99, Jia99, JV07, Man04, MS01b, NO03, RS08,
Ryv15, Kal92b, Mao91a]. Parameters [AM12, DM01, GM91b, Mao91b].
Part [Che15b, Pin11, Kes95, Fil92]. Partial
[App02, BK14, Che13, DO11, DM13, FC07, LY16, Meg02, OS15, Riv03,
VZ14, ZZ12, CD91, HS93, Kou96, Kun94a, Lac89, Sif95]. Partially
[LW97, PF16, Sah08]. Particle [AM14, Bri97, Def13, DL00, DPR11, KS98,
Kov08, Mor10, Puh99, Sud00, Cha90, Dur92, Fis90, MSSW93]. Particles
[Bul14, LL99, MM10]. Particular [KV07]. Partitions [BB13, SJ98]. parts
[Tso93a]. Passage [Ahl15, AK16, Cor16, Fil09b, Gra12, Lac98, Von00]. Path
[GK03, Ina10, MV98, Rév93, Sta98, Uem04b, WY10a, Mat89]. Paths
[Cov11, CL16, MY09, Sch98]. Pathwise [BS03, FKX06, SV16]. Pay [Huj06].
Pay-offs [Huj06]. PDE [RZ10]. PDEs [Kim09, Kim14, MS02].
Penalization [DG08]. [Cap13]. conjugate [GH95b]. Percolation
[Ahl15, BCJM13, Cer00, Gra12, Häg13, KN11, MPS02, Sob10, Tyk09,
Zha01b, FG92a, FG94, Mee92]. Perimeter [BL11, Let93]. Periodic
[Fra07, PS05]. Permanents [RW02]. Permutation
[MS13, Sch05, Wie03, EM92]. Permutations [CV07, JMPP04]. Perpetual
[DK16]. Perpetuities [AIR09]. Perspective [Bau04]. perturbation
[Hec96]. Perturbations [GKR14, Pah15, Sow08]. Perturbed
[AHK99, AIM15, CS14, PGS16, Sun95, Yin01, YZ15, HP94, HS92b].
Petersburg [Gut04, GML16, Pap11]. Petrovskii [CWM04]. Pettis [CdF00].
Phase [CF95, CF97, FNS99, Har01, JS99, Vol06, LR93]. Picard [Pac16].
Pieri [Def13]. Pieri-Type [Def13]. Pillow [Has10]. Pitman [YY15]. Planar
[BPY03, BP14, HP13, Kol01, Sza12, GS94]. Plane
[BL11, CL14, Iso09, Kha12, Kal90, Let93]. Poincaré [WY10a]. Point
[AR06, BL09a, CCET06, CP12, FMW11, KS16a, Kul11, MR05, Riv03,
WY10a, GH95b, HP94, Lal91, Tso93b, Voi96]. Points
[AKR99, BL09a, CFR07, Föl03, HN04, KM10, Vir98, dT09, Buc90].
Pointwise [Aya13, CCF+02]. Poisson [Neu09, AZ11, App00, BL06, BL09b,
CCET06, CV15, CK00, CD91, HK98, JWZ15, Kul11, LS15a, MR05, Neu08,
Pac12, Pri15, Riv03, Sch16a, Sch16b, Sta98, WY10a]. Policies [SRL07].
Pólya [CMP15, Pem90, Raf13]. Polygons [Par12]. Polymers
[CGHM06, Mor10, AZ96]. Polynomial
[BT16, FH97, FG99, God04, XZ09, ZZ12, Ben91, Far94, GS95, Voi90].
Polynomials [Bob05, DR10, Ejs14, Far03, FJ05, GT01, GR05, GP11, Kös11,
NNR16, Sen00, Hei96, Voi93]. Position [Hu15, Nak13]. Positive
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[Bal07a, HH08, Hir03, Jon98, Par09, Pin11, Shi93b, Sie06, TV16].
Positive-Part [Pin11]. Positively [XY10]. Postulates [RZ15]. Potential
[CX15, DMS09, Far11, RR08, Sin07, SV06]. potentials [Kol94a]. Power
[AIM15, DM07]. Powers
[Ber05b, CR01, Jaw07, LS15b, MR97, NA11, Eis93, Hec96]. Precise
[Lou12, Spa99, Spa16]. Predator [Kor16]. Preface [Muk97]. Prescribed
[FV09]. Preserving [LU98]. Prey [Kor16]. Principle
[BK14, D’A00, DMV07, Gar04, Gar08, Kif13, KLLW05, Mer03, MP06,
RYZ02, Spi12, Tak11, UP03, Wan14c, Wu04, BL95a, EL95, Glo91].
Principles [CM15, Gei01, Hec99, LM12, Sep97, Kou96, Mik94, Pec93, Zeu94].
prior [RS91, Ruk93]. Prob [Cuz01, Dun01]. Probabilistic
[Sep94, ZZ12, Bab94, Ger92]. Probabilities
[Aur07, BL02, Ben03, CR01, CAMRR03, DFMS03, Der03, Dun00, Dun01,
EP15a, EP15b, GL06, GL07a, GL07b, GT09, GLP03, GH06, KKR04, LV12,
Leh15, LS05, Maj99, Ney13, Ret04, Tug14, Wer05, Yan09, DM96, HS93,
KLmS95, Lal95, Shi96, Sif95, Sto96]. Probability
[AHK99, All03, BS05, Bau04, BA15, BH02, Bon15, BR97, CF97, CY11, Eic97,
FNS99, Gab11, GR97, Has12, HT16, HLZ08, HP97, Jaw04, KM16, Kom08,
LBBB11, LU98, Luc97, Luc10, MS06, MR97, NT14, RRM07, Sen13, SVT12,
SW09, Ste16, Sun97, VC13, Wu99, BHL93, Bra91, Bra94, CF95, Dem90,
GM91a, HJ96b, Las96, Nob91, PF91, RRS92, RRMZ94, RS91, Sha93, SZ90].
Problem [AK16, CLY13, CC11, DFMS03, DV11, Hei06, Jaw97, Kal99,
KZS12, Kle14, KRS10, MM07, MdCQ07, Ros97, Det89, Ger92, GM91b,
KM91, Shi93b, Tal96a]. Problems
[DW06, DFS99, KV07, Luc10, Naz09, Ald89a, GH95a, GH95b]. Procedure
[BK10, Gol88]. procedures [Dip91]. Process [AD07, AR04, BLP16, BM14,
Ber97, BSW10, BW07, BGT04, Büc15, CK99, Cor16, CCF+02, CH04,
CFR09a, Dem08, DLSV05, DT14, EM00, ER01, El 09, FV05, FKX06, GM07,
GLS07, HKU12, Hec99, HM08, Hue00, Jun05, KK08, Koc02, Kol01, KL05,
KV11, LCP12, LL03, MR05, MRS07, MPS02, Mim13, Pis04, QZ11, Raf13,
Rév98, Riv03, Sch09, Sch08, Sta98, Ste16, Swa09, VA03, Xu98, YY15, BGT15,
CP93, DM91, Jan90, KK94, Kol94b, Kon95, Sha93, Shi96, Tob90]. Processes
[ABKV12, AZ01, AN98, Ama12, App00, AGK+13, AK16, Aya13, BI02,
BL09a, BJL16, BM15, BJ02, BNMiS06, BSF15, Bed07, BL15, BLS12, BD16,
BB97, BG16, Bla00, Bre10, BD97, CDM05, CCET06, CMP00, CH05, CMS03,
CNW09, Cov11, CL16, CK08, CKRMT16, CP12, DO11, Deb14, DG08,
Deh98, DL00, Del15, DM09, DS98, DM02, Don08, DK16, DGG99, DS00,
EF01, EM05, FV09, FFS97, FL16, Fit99, FS13, GHLT04, GMZ12, Gra15,
GLP03, Gue09, Haa07, Häg13, HK98, HJ02, Han97, HS98a, He11, Hec99,
HN05, HNS14, Jol06, KV07, KS98, Kal11, Kaw13, KW14, KS08, KO10,
KY12, KP14, KS12, KR03, Kon98, Kov08, KL01, KZ15, KS16b, Kur07,
Kuw07, KPP14, LR12, LS15a, Law08, Les10, LS99, Li99, LL04, Lia09, Lia14].
Processes [LW97, LRR03, LRS11, Liu12, LZ16, LL12, MS12, MiS99,
MTU14, MT98, MR99, Mar01, MR05, MV98, MS01a, MS01b, MPU97, MP10,
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MBP10, MOP97, MS00, Mou07, Naz09, NO00, OP09, Ose09, Oss09a, Oss09b,
Owa16, Par09, PS05, Pel01, PS13, QV12, RZ15, RZ97, Rus07, Rya10, SS06,
Sav10, Sch98, Sen00, Sim04, Sol03, Son06, SV06, Sot04, ST06, SV16, Spi12,
Tak08, Tak11, TV16, Tug14, TM98, Uem04b, WLG03, WY10a, Wan13,
Wan14b, Wat02, Wol10, Xia97, Xu98, Xue15, Yas10, YSH03, YZ15, ZH12,
AD88, AG93, AY94, Arc94, Arc95a, Arc95b, BB93, Ber94, Blo96, Bru91,
Cha90, DR93, Die91, Din88, EM92, Eva89, Fer94, FG92b, Fit89, Gan91,
GS94, GR88a, GR88b, Glo91, HO96, HJ89, HPLVS95, HS92b, JP93].
processes [Kal92a, Kal92b, Kin95, KT96, Kol89, Krö90, KC91, KLmS95,
Lac89, LL89, Lei91, LR93, MT88, MR92, MN89, Nea92, NP91, NP96, Num94,
PD91, Rév93, Ros94, RC88, Sto96, Tso93b, dlP93]. Product
[Bar04, MR99, Sad08, Tem14, Beh89, Hor92, NP96]. Production [QZ11].
Products [BR97, DM97, Eic97, HH08, JMPP04, Kab12, LW12, LS15b,
MNR99a, MNR99b, MN02, MSM07, Sch02a, Wie03, Yas10, BM92, Bud94,
CL91, CNP93, Neu95, Sen93]. Progressive [KL14]. Projections
[Fal89, Jur15, MS06, Mec12, Men16]. Projective [DMV07, MP06, Rio09].
Prokhorov [CLM04]. Proof [Fil09b, DM95, Hei96]. Proofs [CM14].
Properties [AIR09, CL99, CH01, Ejs14, HL04, Kal02, Kin00, LU98, LP03,
LCP12, Rai97, Ryv15, SS15, Sie90, Sta98, TT02, Uem04b, Voi09, Wat00,
Xia98, Buc90, Eva89, Mat89, Rév93]. Property [AD07, AP10, BI02, Bal15,
Cap13, HKHY13, Jas10, Kaw13, Law08, LMS12, Liu12, MU15, San16,
Wan14b, Ben91, Ger88, Let89, Mar88, Str95, Web96, Zem90]. Proportion
[RR97]. Proximity [DR09a, DR09b]. Pruitt [Gri10]. Pseudo
[GKM00, HKU12, Sch98]. Pseudo-Differential [HKU12, Sch98].
Pseudo-Isotropic [GKM00]. Pseudostable [JM09, MM05]. Publications
[Ano97]. Purely [GR98].

Quadratic
[BD97, GT02b, GT05, Man04, MN00, Slo01, GH95a, GH95b, TT90]. quadric
[Gan91, SG90]. Quantile [Deh98, KN10, KZ15, RR92]. Quantiles
[Bra97, KN16, Sun95]. Quantitative [DS14]. Quantities [AIM15].
Quantization [DFMS03, Der03, DV11, GLP03]. Quantum
[AD10, FFS97, FNS99, KW15, AK92, App93, BHL93]. Quasi
[DM09, FGG16, Hor92, KT16, Luo15, Sad08, Ben91]. Quasi-invariance
[Luo15, Sad08]. Quasi-invariant [Hor92]. quasi-isometric [Ben91].
Quasi-Linear [KT16]. Quasi-Norms [FGG16]. Quasi-stationarity
[DM09]. Quasistable [BSF15]. Quaternion [YBH16]. Quenched
[FK14, HZ07]. Question [Bra97]. Quotient [Kol16].

Rademacher [ARV97, UM14]. Radial [Che15b]. Radon [BL09c, Mar88].
Random [ALL+07, Ada10, ARV97, ABKV12, All03, ADHP97, Als02, Als03,
AIM15, AD14, AKR99, AR06, Arc99, Asc01, Asc09, AFK03, AD00, AS03,
AD10, Att14, Aur07, AL08b, Aya13, BP10, BP13, Bag98, BC99, BS05, Ban16,
Bar00, BJLO04, BK09, Bed07, BPP96, BK00, Ber05a, BS88, BM02, Ber95,
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BES12, BL11, BEK10, BH02, BC15, Bon15, BR08b, BMS12, BS13, Bul14,
BK12, CC07, CGHM06, Car88, Cas97, Cha10, CR13, Che97b, Che06, CS14,
CX15, CHL08, CK00, CM00, COM05a, CY11, CS00, CH99, CRS01, CFR05,
CFR07, CFR09b, CFR09a, CFR10, CCFR16, Cun03, Cuz01, Dan14, Den04,
DM13, Der03, DR10, DN12, DS90, DS14, Ejs14, EM05, EP15a, EP15b, Fal02,
Fan16, FH97, FG99, FJ05, FF04, FKZ07, FH15, FP10, FK14, Ful08].
Random [Fus10, GKR14, GR10, GR97, GR98, GMPV10, Gei01, GT09,
Ger88, GM11, GM98, Glu99, God04, Gri97, GK03, GP01, GPS06, GP11,
GKS15, GS10, GS11, Ham01, HH08, Her13, HP13, Hil01, HM08, HR00, Hir03,
HJST97, HJKPS07, HZ07, HS98b, HN04, Hu15, ISC01, IR08, JM09, JH03,
JH12, JL08, JMPP04, Jon98, Jun14, Jur15, Kab12, KKR04, Kal12, Kar07,
KM97, KM98, Kie98, Kif13, KK08, Kin00, KN10, KN16, KKH09, Kol01,
Kor16, KLS03, Kov02, KM08, Kum11, Las10, Les10, LT98, LT03, LLW11,
Lia97, LS15b, LW11, Lou16, Lyo00, MMW13, Mal99, McC11, MM07, Mec12,
MS99, MP10, Mil00, MM10, MM05, Mor10, MST08, MS13, MNR99a,
MNR99b, Mus06, NW02, Nak13, Nic09, Nyr09, OS15, OR16]. Random
[OD07, Pac12, Pah15, Pak00, PPPA16, Par12, PG99, Per97, PP02, Raf13,
Rai07, Rai04, RW02, Rev01, Rio09, Riv03, RV04, RS08, Sch02a, Sch05, Sch08,
Sen13, Sep97, Sep99, SJ98, Sha00b, Smi15, Sob10, Sol14, Sow08, Spa04,
Spa10, Sta11, Sun14, SS09, Sza12, TT98, Tak01, Tei98b, Tet91, TTQ14,
TW14, Uch16, UP03, Ver16, Vir98, Voi09, Vol06, WW09, Wan11, Wat02,
Wol10, Wu99, XY10, Yan13, YBH16, YSH03, ZWW04, dT09, Adl90, Adl92,
AZ96, Ald89a, Ald89b, Beh89, BD94, Bra92, Bra96, Bra94, Buc90, CS91,
CL91, CNP93, Cuz95, D’A95, Den89, Din95, DKW91, Fal89, FG92a, FG94,
Far94, FKT94, GM91b, HP94, Hei96, HM95, Juh90, KLNS89, Kal90, Kal92a,
Kes95, KS96, KT94, KM91, Kou96, Kuh91, KS93]. random
[Lal91, Lal95, LP93, Let93, Lew92, Lew93, LRJW95, Mae93, Mat88, Mat89,
Mil94, Min90, Pal92, PS94, Pel96, Pri96, RY91, RX93, RC88, Rub95, Sch94b,
Sco90, Sto91, Tal92, Zen95, Zeu94, Zho93, Zho95, Zuc89]. Random-Time
[Jun14]. Randomization [Pem89]. randomized [GH95a, GH95b].
Randomly [Bri97, Kra01, BK93, RR94, Tei95]. Randomness [Tak01].
Range [CS14, CK08, Ham01, Lew01, MP14, MOP97, SV05, TV06, Xu13,
BSF15, Dur92, LP93, RS91, Zho95]. Ranges [Che06]. Ranked
[CH01, CH04]. Rapid [BM14, GZ98, Kon95]. Rare [Key92, Key96]. Rarely
[ES99]. Rate
[Als03, AKR99, AV15, BMT99, Ber97, CdHH97, CM15, Fan16, GP15, HJ96a,
Hua14, Huj06, NN07, NP91, QZ11, Ret03, CP93, D’A95, Gri92a, Shi93a].
Rates [Ahm05, App02, CB04, CY11, Ful08, Gau16, GK88, GK91, KL07,
LS05, MR96, MS01a, NP07, RY91, Ros03, Tom96, TM98, Wat16, XY10,
Xue15, Fer94, Key96, RX93]. Ratio [Ald10, FJ95, Kha12, BB93, CGR89].
Rayleigh [Sch08]. rays [GS94]. Reactant [FKX06]. Reaction
[BY16, MSY16, Fen96]. Real
[Bag98, GLM05, HM05, MMS07, Mat12, NA11, Red11, DS88].
Rearrangements [CM00, CLM04]. Records [GLS07, Key05, Key07, Riv03].
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Recovering [Hue00]. Rectangular [BG11, JL15]. Recurrence
[Als03, HP13, KO10, Kon98, MTU14, San14]. Recurrent
[AD14, Bal07a, Che99b, KM08, LL12, McG91, PGS16, Von93]. recurrently
[KW93]. Refined [Wan11]. Refinement [LS05, LQR11]. Refinements
[KT00]. Reflected
[Ama12, El 09, EP15a, EP15b, Fus10, Pis04, Xu07, YZ15, Ber93]. Reflecting
[DFPS97, MRR04, YZ14]. Reflection [Kuw07]. Refracted [KPP14].
Regenerative [SS98, KC91, Num94]. Region [Mor10]. regions [Dip91].
Regression [BT12, DD97]. Regular [Jas10, ORS13, Xue15]. Regularity
[Aya13, Bre10, CMP00, Liu12, LZ16, MV98, Mim13, NO03, Sch99, WX10,
Xu13, YGHL08, Arc95a]. Regularly [FS13]. Reinforced [FP10, Vol06].
Reinforcement [Vol06]. Reinforcements [Kov08]. Related
[Als03, AIM15, Bre10, DO11, GLS07, HNS14, KO10, Lac98, Lac06, LM08,
MT98, NNR16, NO00, RYZ02, Xia98, BY96, Cha95, RC88]. Relation
[Gra15]. Relations [DFPS97, Les10]. Relative
[BCG13, DM07, KN16, OW98]. Remark [Che99a, GM91a, JP93]. Remarks
[Ada10, BMT99, Bra93, Ish92, Ros97]. Removal [Aus11]. Removed [Jun05].
Renewal [Bro04, GT02a, Kor08, Sgi98, Cai90]. Renormalized [CX15].
Rényi [KS96]. Repeated [AD10, Ney13]. Representation
[AL08b, Bas09, BJP01, Bob05, Bre02, ESC14, FS13, KZ06, MBP10, PAR07,
Roz13, SS15, ZZ12, BHL93, MS96, Ros94, RW96]. Representations
[App01, Ful08, GLM05, KW15, LLL15, MRU15, Wei14, Yas10, HHV89].
Reproducible [BLC03]. Rescaled [BEK10, FKX06, He11]. Residual
[Hu97]. Resistance [Zho93, Tet91]. Resolution [DV11]. Respect
[AV15, Bon15, Che15b, Gei01, JV07, NO03, Wei96]. Result
[CS14, Sha99, UB98, Hec96, KC91]. Results
[Als03, AL08b, BU01, BR97, CM14, KL02, KV11, LM16b, MRR04, Oka14,
PG99, SRL07, Yin01, BY96, Bra88, Cha95, DS91, Li92, Shi93b, Wei96].
Retarded [Liu12]. RETRACTED [BP10]. Retraction [BP13]. Retrieval
[CF97, FNS99, CF95]. Return [AV09, BS05, EP15b, Lal95, EP15a]. reversal
[Tso93b]. Reversals [Sch05]. Reverse [CM15]. reversed [Pes95, Str95].
Reversible [CP12, DGG99, Puh99, Wil03, Ald89b, Zho95]. Revisit [Che97a].
revisited [Tei95]. Rho [Bra01]. Rho-Mixing [Bra01]. Ricci [Che15b].
Riemann [Sch09]. Riesz [HL01, HL04, HLZ08]. Rifle [Lal99]. Rigid [Lia97].
rigorous [DS91]. Rings [Bro00]. Risk [ABK16, Leh15, Ruk93].
Risk-Sensitive [ABK16]. Road [Yan13]. Robbins [DW06]. Roots [Bag98].
Rosenblatt [Ano97, BGT15, Sun97]. Rotation [VA03]. Rough
[HT13, Ina10]. Row [RV04]. Rowwise [RV04]. Rubin [Kol16]. Ruin
[Leh15]. Rule [HN15, Fil96, Ruk93]. Run [Lew01, MWW15]. Russo [LS06].

Saddle [Lal91]. Saddle-point [Lal91]. Sample
[BM15, Cap13, CL16, ER01, Kös11, MS99, OS15, Owa16, Pri96, Sch98, Sta98,
Ver12, XZ10, ZWW04, Mat89, RR92, Str95]. Sample-Path [Sta98].
Sampled [Ros03]. Sampler [MZ06]. Samples [Bog06, Wan05]. Sampling



28

[Kal99, Kaw13, HS92a]. Sandpile [JW14]. Sarmanov [Ver16]. satisfying
[Dob90]. Saul [Sch16a]. Sausage [GP15]. Savage [KT00, Kha09]. Scalar
[CdF00]. Scale [BHM08, DLZ04, JH03, JH12, KRS10, FV05].
Scale-Distortion [BHM08]. scanned [HS92a]. Scenery
[GP01, Lew92, Lew93]. Schachermayer [Zit02]. Scheme [Nag15, Ros97].
Schemes [NN07]. Schoenberg [Kal12]. Scholes [Huj06]. Schwartz
[Kun94b]. SDE [AT98, CK00, Luo15]. SDEs
[Ama12, HKU12, HKHY13, MS02, MBP10, Nag15, NN07, Qia14, Xu07].
Second [Lin12, Rai04]. Seen [Mor10, Swa09]. Segment [Uch16]. Selection
[BK10]. Selective [Mil00]. Self
[Bar00, BK03, BEK10, BGT04, Che99b, CHM13, Dav05, GM98, HM09,
HNS14, IW99, JM15, KR03, KZ15, LS06, Mas06, Mas13, Par09, PS94, RW05,
Spa16, Sza12, Tug14, Wan11, Wat02, WY10b, Wat16, YSL08, AI96, Fal94,
Fil96, GL94, HKW90, HW92, KT94, Lew92, Tei92]. self-affine [GL94].
Self-attracting [YSL08]. Self-Decomposability [BK03, WY10b].
self-interaction [AI96]. Self-Intersection
[BGT04, IW99, JM15, HNS14, Sza12]. self-normalization [HKW90].
Self-Normalized [Dav05, GM98, LS06, Mas06, Mas13, RW05, CHM13,
PS94, Spa16, Wan11, HW92, Tei92]. self-organizing [Fil96]. Self-Similar
[Bar00, KR03, KZ15, Par09, Wat02, BEK10, Wat16, Fal94, KT94].
Self-Similarity [HM09]. Self-stabilizing [Tug14]. Selfdecomposability
[BJ16]. Selfdecomposable [AMR08, HT16, Sha00a]. Selfsimilar [MiS99].
Semi [BGT10, Fai98, KZ06, LLL15, MiS99, MTU14, Fie90, RRMZ94].
Semi-Additive [Fai98]. Semi-circle [BGT10]. Semi-groups [KZ06].
Semi-Lévy [MTU14]. Semi-martingale [LLL15]. semi-martingales
[Fie90]. Semi-Selfsimilar [MiS99]. semi-stable [RRMZ94]. Semicircle
[BB13, FL13, HKW16]. Semicircular [Sol14, YBH16]. Semicontinuous
[OW98]. Semigroup [HM03, Neu08, Neu09, BM92, Kal92b, Min90, Son95].
Semigroups [AM12, Bro00, BR97, BB98, Glo13, Raj99, Sie06, Wan14a,
Bis96, BH88, Bor89, Bud94, BR92, DM88a, HS88, HJ96b, Nej94, Sie94, SZ90].
Semilinear [Ahm15, RZ10]. Semimartingale
[Kob11, MU15, Mao91a, Mao91b]. Semimartingales [Bas09, Fer89].
seminorms [Li92]. semiregular [Pla92]. semisimple [Dan91]. Semistable
[BK03, FC07, KW14, KC09, MS06, MS97b, Meg02, HS88, MS96]. Sense
[BLC03, Hei90]. Sensitive [ABK16]. Separable [CdF00, Sat92, Sie92].
Sequence [AKR99, Arc99, Key05, Key07, MWW15, Sen13]. Sequences
[Aur07, Ber05b, BHW10, Bra97, CK08, DP04, DMV07, HM03, KS06, Kie98,
Kra01, Mer03, MP06, O’B96, Res13, SS98, Wat02, Wat16, Wu04, AY94,
Bra96, BS93, DR93, Eis93, HS91, Ho95, Pel96, PV94, TT90, Wei96, Zab95].
Sequential [Büc15]. Series
[AKR99, App02, BJP01, Ber05a, BR08b, Bre02, Bre10, HHV89, MRU15,
Mal08, MS96, Pin01, Sch09, Spa16, Szu92, Tan07, AG93, Pri96, Tal92]. Set
[AR06, BI02, Bal15, BM11, Ber97, DFS99, FF04, HM06, HM09, HP13, MY09,
Saa01, SS06, ZWW04, DM88b, DIM94, IM96, Kal92a, Sla89, Web96].
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Set-Indexed
[BI02, HM09, Saa01, SS06, HM06, MY09, DIM94, IM96, Kal92a]. Sets
[AW14, BHM08, BL11, CH99, CAMRR03, DPR00, Her13, Hu99, KL98,
Mas06, MM10, Mou07, OW98, PS15, Riv03, Vir98, DM88a, DR93, Fal89,
FG92a, FG94, GL94, HS92a, Pfi90, RR94]. Setting [NT14]. Settings [BT06].
Several [KV07]. Shape [Ahl15, Cer00, RR08]. Sharp
[AV09, CAFR07, Ilt95, MPU97, Ose09]. Shearer [Tem14]. Sheet
[Dun00, Dun01, FIT14, KL93]. Sheets [BL02, Wan14c]. Shepp [KS96].
Shift [Wat02, Wat16]. shifted [Eis93]. Shifts [DLSV05]. Short
[Gra15, Tel06]. Shot [Bre10]. Shrinking [BD09]. shuffle [Pem89]. Shuffles
[Lal99]. Shuffling [Dur03, HJ96a]. sic [MM03]. Side [Ben03]. Sided
[Adl02, BH11, Pis04, Sav10, Von00, Yan09, Adl90, Adl92, Deb10]. Siegmund
[DFPS97]. Sierpiński [HJ02, Von96]. Signed [Nic09, Sch02b, Sch05].
Similar [Bar00, KR03, KZ15, Par09, Wat02, BEK10, Fal94, KT94, Wat16].
Similarity [HM09]. Simple
[BS05, CCET06, CFR05, HS98b, Ros97, SS09, Hei96, PD91]. Simply
[Neu08, Neu09, Sha00a, Neu92, Neu95, NS95, Nob91]. Simpson [HN15].
simulated [HS92b]. SIN [Jaw04]. Sine [BHH10, RYZ02, BY96]. Singular
[AT98, GT02a, HKHY13, HS92b, Lou16, Luo15, Pin94, TW14, Ger92].
Singularities [KS93]. Singularity [Gab11, Lyo00, MR97, MN02, Oka14].
Singularly [Yin01]. Site [Swa09]. Sites [ES99, Mar01]. Skew
[BZ14, Pah15, VA96]. Skip [Fil09a]. Skip-Free [Fil09a]. Skitovich
[FG00, Fel15]. Skorohod [JP93, NP96]. Skorokhod [NN10, OP09].
sleeping [KK94]. Slepian [BG16]. Slivnyak [Kal11]. Slivnyak-Type
[Kal11]. SLLN [BJLO04, CM00]. Slow [Sin07, Tak01]. Slowdown [Far11].
Small [AHK99, AGK+13, BL02, BR08b, Bro03, Che06, DFMS03, Der03,
Dun00, Dun01, Fai98, FGG16, GHLT04, GL06, GL07a, GL07b, GLP03,
Jeg11, KT16, KL93, KLmS95, LS99, Li99, LL04, Mar04, MS01b, Mim13,
Naz09, Sav10, Shi96, Sim04, Sha93, Sto96]. Smallest [XZ10]. Smooth
[AGK+13, AW14, HT13, MN00, Oss09b, Kim14]. Smoothing [CMP15].
Smoothness [AL07, BR90, KRS10]. Snake [Git03, MM03]. Snakes [JM05].
Sobolev [BT06, Kim14, LS99, NP07]. Sobolev-Type [NP07]. Soft [LV12].
Sojourn [NO00]. Solution [GM91b, KV03, Cai90, Ger92, Mao91b, RSS96].
Solutions [BM01, CK00, Gau16, HKHY13, Mao92, MBP10, RZ10, Roz13,
TT02, ZZ12, Kun94a]. Solving [LY16]. Some [Aur07, BY96, BL11, BR97,
CD04, Cha95, CM14, CCFR16, DS91, Ejs14, GR97, Glu99, HJ96b, HN05,
HT13, Jia99, Joh89, Jol06, Kal11, Kha09, KO10, KL02, KZ15, Lac98, Lac06,
LL03, LM12, Lyo00, MRR04, MS01b, Mat89, Mus06, NN07, NO00, Ros97,
RC88, Sep97, Sto96, TT02, Uem04b, Vol10, Wat00, XZ10, XY10, Xu13,
Zha01a, Bra88, Bra96, CS95, DM91, Pfi90, Pri96, Sik00, TZ96, Voi90]. Space
[Bur03, CdF00, Che97b, CM00, CY11, DW06, Gab11, GP15, Gri10, IR08,
KW15, KK08, Kim14, KKH09, Kom08, LL12, Luo98, Maj99, MPU97, Mer03,
PP02, Sau16, Sen00, TM06, WY10a, CAMBTD96, D’A95, Det89, Fie90,
Gol88, GS95, Lal91, Mae93, Pap90, ST15, Sat92]. Space-Time [CY11, Lal91].



30

Spaces [AL08a, ARV97, AE99, App00, Bar04, Com05b, DPR00, DFMS03,
ESC14, Git03, Gra99, HH10, Hei06, KZ08, Las10, Li16, Lia14, Liu12, LZ16,
Luc97, Luc10, MS06, MM03, OD07, RS04, RV04, Smi15, Ste16, Tel06, Tyk09,
Wit00, Bab94, BGZ93, BR90, Dip91, Dob94, FJ95, GM91a, Gra94, HS93,
RS94, RRMZ94, RZ90, Sie92, Sie90, Sla89, Str95, Voi96, WWLH14, Wei96].
Spacing [Kal02]. Spanning [HL03, Sol99, Sto91]. Spatial
[DLZ04, FV05, Mao91a, Mao91b, MSSW93]. SPDE [KHMCSS01, RSS96].
SPDEs [BM01, CWM04, Kim08, YZ14]. Special [SV06]. Spectra
[BES12, Ora07, Sob10, Tel95]. Spectral [BMT99, BM15, Bas09, BHS11,
BMS12, CB04, FS13, GR10, KKM13, MS97b, TTQ14, Bra92, LR90, Ros94].
Spectrally [OP09, Pis04, TV16]. Spectrum
[Bar00, G̊as06, HS98a, Naz09, Rai07, Fal94]. speed [BB93]. Speedup
[Far11]. Sphere [Bri97]. Spheres [Lia99]. Spherical [BG11]. Spider
[CCFR16]. Spiked [Cap13]. Spitzer [Spa99, Wit00]. spline
[GH95a, GH95b]. Squares [Shi13]. St. [Gut04, GML16, Pap11]. Stability
[DM02, DM07, FG92b, JM09, LT91, Mao91a, Tom96]. Stabilization
[FNN15]. stabilizing [Tug14]. Stable
[AK16, BK03, BJP01, BCG13, Bre02, Bre05, CR13, Cor16, DPR00, FMW11,
Fra07, Gue09, He11, HH08, Jun14, JN99, KS08, Koc02, KR03, KM11, LLL15,
LL04, MRU15, MS16, MOP97, Mou07, Pac12, PT08, PT04, RS08, Rus07,
San14, San16, Sim04, Sin07, Son06, SV06, Szt10, Tak08, Uem04b, WW15,
ZZ99, Ber94, Blo96, Bra93, HHV89, KT94, MR96, MT88, MV93, RY91, RS94,
RRMZ94, Ros94, ST90, Sch94a, Sie90, Zen95]. Stable-Like
[Koc02, San14, San16, Uem04b, WW15]. Standardized [AL07]. Started
[CP12]. State [BLP16, CC11, Git03, LM08, LL12, RR08, Smi15, FJ95].
statement [Ano88]. States [FMW11, MM03, DF95]. Stationarity
[HM09, PF91, DM09]. Stationary
[Arc99, BM15, Bra01, BK93, CR13, CP12, Deb10, Fil09a, Fil09b, FL16,
Kon98, KL01, Las10, MP06, NSB02, Owa16, RS08, Xu98, AY94, CL91, CP93,
Den89, Die91, Fil92, KLmS95, Pin94, Sha93, TT90, Tob90]. Statistic
[Che99a, GM07, Sha99, BBG96, Fer94]. Statistical [FF04, JY02, Sen13].
Statistically [Bar00, GL94, Fal94]. Statistics
[AV09, AL08a, AM14, Alb00, BU01, BW02, Bos98, BS99, CdHH97, DPR11,
DS14, OS15, OR16, RU00, Sun97, Tei98a, UB98, Zha01a, Arc94, BGZ93,
EL95, GZ96, LT91, Mik94, RS95, Su96, Tei92, TZ96, Tom96, Zen95]. Stefan
[KZS12]. Stein [Gau16, GR05]. step [Neu92, Neu95]. Sticky [Fus10].
Stieltjes [Ber05b, BH11, Has12, Kle14]. Stirring [BM14, Kon95].
Stochastic [Ahm15, App01, BT10, Bal07b, BM01, BY16, BNMiS06, BS03,
BSW10, BZ14, Bre02, Bre05, Bro16, CWM04, CR01, CLY13, CM14, DFPR15,
DM88b, DM16a, DFS99, FFS97, Fil09b, FL14, FIT14, FH15, Gar08, HS98a,
Hsu97, Ina10, Jeg11, KW15, Kar11, KL14, Kim09, KZS12, Kim14, Kob11,
KM11, KL05, Kun94b, Kur07, LR12, LL89, Lei91, Les10, Lia99, LW16, LY16,
Luo15, MRU15, MRR04, MCR08, Mar04, MN15, MS02, MV00, MSY16,
MS05, MR97, MNR99a, MNR99b, MN02, NO03, OU14, OV14, Pah15, Pri15,
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Raj15, RXZ10, RWZ15, Roz13, iS13, Sau16, Sta07, SS09, Tak10, Tem14,
TT02, Von00, Wan13, Zha11, ZH12, AD88, App93, Det89, Din88, Dip91,
FG92b, Fis90, Gan91, HO96, Kou96, Kun94a, Mao91a, Mao91b]. stochastic
[Mao92, NP96, Øks90, Pec93, RC88, SG90, Sen93, Ubø95, Vol92].
Stochastically [AHK99, Blo96]. stockbroker [KK94]. Stokes [Sau16].
stopped [Tei95]. Stopping [AK92, GP98, SS06]. strassen
[DR93, Ber97, CHM13, Ein07, GK91, Gri92a, KS16b, LW97]. strassen-type
[DR93, CHM13]. Strategic [GR98]. stratified [Sch94a]. Stratonovich
[Jol06]. Stratonovich-type [Jol06]. Strictly [MRU15]. Strings [FNN15].
Strong [Bos98, BS99, BJ16, Büc15, CGHM06, CdF00, CLM04, CCFR92,
CM15, Cuz01, DFPR15, EM05, Fil92, Fil09a, Fil09b, FL16, GP01, HJKPS07,
JL08, Kie98, Kin00, LQR11, MBP10, MST08, Ose09, PP02, RR94, RYZ02,
Slo01, Sun14, Sza12, Tei98a, Tei98b, Ter16, WLG03, Wit00, XY10, CG96,
Cuz95, Dob94, Ger88, Mat88]. Strongly
[Bra97, CWM04, KM08, Mer03, Ho95, MR92]. Structure
[Fal02, Meg02, NSB02, RW02, AGK92, MV93, Nej94]. Student
[BBG96, Sha99]. Studentized [JWZ15]. Study
[SW09, Zha01b, AHP91, Sto91]. Sturm [GH95a]. Sub [Tel06, Str95].
Sub-Gaussian [Tel06]. sub-martingale [Str95]. Subclass [AMR08].
Subcritical [ABKV12]. Subexponential [AFK03, GT09, Lin12].
Subexponentiality [WY10b]. Subgaussian [Men16]. Subgraphs [Ahl15].
Subgroup [Als02, HS88]. Subject [Yan13]. Sublinear [Gra12].
Submartingales [MP14, Nik06, Ose11, DIM94, HS92a]. Subordinate
[SV06]. Subordinated [EM05, Lin12]. Subordinates [Ose11, Ose14].
Subordination [Cap13, Ose09]. Subordinators [AL07, SV06].
subpramarts [Xue91]. Subsequence [MS13]. Subsequences
[KM97, LMR02, Sla89]. Subsets [CFR05]. subspaces [D’A95]. subtree
[Sto91]. subtrees [PD91]. Sufficient [BR99, RS04, Wu04, Bud94]. Sum
[Dan14, JWZ15, Raf13, Ver16, ZWW04, BG95, Beh89, Lac89, Zab93].
Summability [Kie98]. Summable [CH05, Nea92]. Summation [GS10].
Sums [Ahm05, AFK03, BP10, BP13, BK14, CV15, CHM13, Cuz01, Den04,
DM13, GT09, GM98, Gri97, JL08, JMPP04, Kab12, KW93, KN10, KN16,
Kov02, LT03, Mas06, Rio09, RV04, Spa16, Adl92, Bra94, Car88, Cuz95,
FKT94, HKW90, HW92, KM92, KS96, Kou96, LRJW95, Mae93, PS94,
Sch94b, Tei95, Wha92, Yu90]. sums-revisited [Tei95]. Sup [Li99, Shi96].
sup-norms [Shi96]. Super [AI01, ADHP97, DF95, DF97, FKX06, FMW11,
He11, HLZ13, Hon03, HZ07, Wan10, Zha05, Zha11, Ser96]. Super- [FMW11].
Super-Brownian [DF95, Ser96]. Super-coalescing [HLZ13].
Super-Diffusion [Zha11]. Super-Stable [He11]. Super-Tree [ADHP97].
Supercritical [AR04, LRS11, Wat02]. Supermartingales [Cas08].
superprocess [AI96]. Superprocesses [DLZ04, Myt98, MX04, Sch99].
Support [BL09c]. Supports [RRMZ94]. Suprema [DM16b, TV16].
Supremum [Bar04, WW09, Shi96]. Sure
[AKR99, DM07, FC07, GW02, Hör07, Hu15, KKH09, Lou16, Meg02, PG99,



32

Wan10, XZ10, BD94, Kou96, Lac91, LRJW95, Mar88, PF91]. Surely [RV04].
Survival [CY11, GMPV10, Han97]. Switching [Yin01]. Symmetric
[AR06, App00, Beh89, BR08a, Bob05, Bry03, BB98, CC07, Cas97, CR13,
CKRMT16, ESC14, Gra99, GLM05, HM05, HL01, HL04, Kol16, KKM13,
MS12, MN97, MMS07, Pac16, RRM07, RS08, SU14, Son06, SS09, Tak08,
Tak11, Uem04b, Zei13, Bab94, Ber95, DS90, DS88, Fit89, Gra94, Juh90,
KT94, Kol89, MR92, Mór95, Pal92, Vol92]. Symmetries
[BD16, Kal92a, MM07, MV93]. Symmetrised [Tra08]. Symmetrization
[DLL15]. Symmetrizations [GR88b]. Symmetrized [RRM07]. Symmetry
[DP12, Glo91, Luc97]. System [AM14, Pah15, Puh99, Wer05, Fis90, Rév93].
Systems [Car02, DGW01, DL00, DPR11, DS98, KS98, Lal99, LX12, NSB02,
PGS16, SS98, Sud00, Cha90, Dur92, FS92, MSSW93, Neu92, ST15].

Tail [Aur07, AW14, Ben03, BR92, Den04, Gei01, GT09, LP03, LS05, LMR02,
AG93, DM91, Die91, Li92]. Tailed
[BJL16, FKZ07, HN04, Lou12, Nyr09, Owa16, dBM00, LBBB11]. Tails
[Bog06, HK98, Has05, MS99, RRM07, dlP93]. taking [Fie90]. Tanaka
[MX04, SV16, Uem04a]. Tangent [Fal02, Lac05]. Taylor [Ina10].
Taylor-Like [Ina10]. Technique [DFS99, Sob10]. telegraph [Jan90].
Tempered [MS16, Szt10, Fie90]. ten [Tal96a]. Term [DFPR15, KT16].
Terms [AV09, Fen96, KW93]. Tessellations [JY02]. Test [HLZ13, Ran06].
testing [AG91]. Tests [BHW10]. th [RR92]. Their [Bre02, CL99, HKU12,
KO10, Lal99, LLL15, Lin12, Ose11, Ose14, RRM07, iSU13, Sch98, SS15,
Slo01, Ahm05, BLBE+94, GR07, KZ06, KW93, MS96, ST15]. Theor
[Cuz01, Dun01]. Theorem
[AZ01, Aus11, BK15, BM99, BG16, BCK15, Bos98, Bou05, CV15, CD04,
CH99, CAFR07, CP12, DLSV05, ESC14, FJ12, FC07, FG00, Fel04, Fel15,
Fus10, HK16, HJST97, Hsu97, Kal12, KS06, Kha12, Kol16, Kor08, LW04,
OR16, OV14, PS13, Raj99, Sha00b, Wan10, WY16, Wil03, YY15, Zei13, Zit02,
AD88, BD93, BHL93, BB93, BD94, Blo96, Bra96, Chu93, DM95, DF88, Dob90,
Fer89, Gra94, Has88, HS91, Ish92, MR96, MT88, McG91, Nej94, Neu95, NP91,
PS94, RX93, Sif95, TT90, Zab93, Zeu89, DS14, DT14, Fra07, GW02, Gru14,
LBBB11, Mal99, MS97a, Mer03, Per97, RS04, Saw01, Vol10, YSH03, Zha05].
Theorems [ABKV12, Ahm05, BH99, Bjö10, BL09c, COM05a, CCFR16,
Del15, FY08, GT02a, GT05, Gra99, JH03, JL08, Kal11, Kol98, KL01, KZ15,
LM08, LRR03, Mal06, Meg02, Men16, Mil00, NNR16, NN10, NT14, NPPS16,
Par12, Raf13, RW02, SS15, SS98, Sze09, Wan05, Zha11, Zwe07, Adl92, AY94,
BGZ93, Bin88, DF88, EM89, Fer94, KM92, Krö90, Lac91, Mil94, Nob91,
Res94, Voi96, BD06, GT01, JH12, NP07]. Theoretic [CR13, SVT12, Sta07].
Theory [BBH16, BT12, Bro04, Fil92, Hör07, Ina10, Kim08, Kim14, Owa16,
Smi15, SV06, GH95a, GH95b, HJ96b, Kim09, O’B96, SG90]. Thin [BF13].
Third [Ejs14]. Three [CC11, Mil94]. Three-State [CC11]. Threshold
[Ald91, BU01, Han97, Tyk09, Xue15, Dur92]. Thresholds [NPPS16]. Tight
[Bro03]. Tightness [CW10, DM88a]. Time



33

[AV09, AHK99, AP10, AP97, AD11, AK16, BLP16, BNMiS06, BGT04, CC11,
CY11, Cor16, CFR05, DGW01, Fil09b, Fit89, FY08, FKZ07, FNN15, GMZ12,
GS95, Gra15, GP11, GPT15, HKU12, HLZ13, HNS14, Iso09, Jeg11, JV07,
Jun14, JM15, KO99, Kli13, Kob11, Kur07, Lac00, Lac06, Law08, LX12,
LW04, LZ16, LS11, Luo15, MZ06, MP14, MU15, Myt98, NOL07, Pes01,
Pes05, Ros03, RR00, Sau16, Sav10, Sen00, Shi97, Sza12, Tan07, Tel06,
Tso93b, Uch12a, Uch12b, Von00, BGT15, BK89, CS95, CCFR96, Fil92, GS96,
HS98b, KLNS89, Lal91, Mat88, Øks90, PF91, Pem89, Pem90, Von93, Xue91].
Time-Changed [HKU12, Kob11, Von93]. Time-Dependent
[HLZ13, Kli13, Kur07, Luo15, Pem90]. Time-Fractional [HKU12].
Time-Inversion [AP10, Law08]. Time-Sampled [Ros03]. Time-Space
[Sen00, GS95]. Times
[BK09, Bla00, BK14, DM09, EF01, Fil09a, FL14, FK14, Glu99, Gue09, IW99,
Kon98, KPP14, Lac98, LS15a, LM16a, MMW13, PS15, SV05, WX10, Xia98,
AK92, Ald89b, Ald91, AHP91, GS94, MR92, Pal92, Shi96, Shi93b, Zuc89].
Toeplitz [Ada10, HM05, JMP12, LLW11, LW11, MMS07]. topological
[BM92, Min90]. Topology [BK15, Eic97, JP93]. Tortrat [DR98, Eis93].
Torus [Shi13]. Total [KLL04, KLLW05]. Totally [AE99, Eva89]. Tour
[Git03, MM03]. Tour-Convergence [Git03, MM03]. Trace [Bet95]. Traces
[Kol89]. trajectories [DL94, Sch94b]. transfer [LR88]. Transform
[BG11, BL09c, Maj99, Pin11]. Transformation [BZ06, Cha00, MS12].
Transformations [FP10, GR05, MN97, Oka14, Oss09a, Zwe07, FG92b].
Transforms [Has12, Son06]. Transience [KO10, Lac98, MTU14, San14].
Transient [AP97, BK09, CFR09b, CFR09a, CFR10, Kor08, Sin07, YY15].
Transition
[AHK99, Har01, JS99, KKR04, KZ06, KS12, Son06, Vol06, YGHL08, Sal92].
Translated [BL06, BL09b, RZ90]. transportation [DY95]. Transposed
[BN13]. transpositions [HJ96a, Mat88]. Trap [BSF15]. Traps [PV98]. Tree
[ADHP97, Bro04, BK12, DMS09, MRS07, Puh99, CS91, Lal91]. Trees
[BK00, BES12, Bro16, Hir03, Kor16, NW02, TT98, Xue15, DKW91, KM91,
PD91, Zuc89]. Triangle [Mil00]. Triangular
[Adl02, D’A00, Dav05, HP97, Mas13, Pak00, Neu92]. trigonometric [Far94].
Trimèche [Zeu89]. Trimmed [Mae93, HW92, KM92, Neu95, Wha92].
Truncated [KS08]. Turbulence [LR12]. Tusnady [Kol94b]. Two
[Cer00, CK99, Cov11, Deb10, Gab11, Häg13, Hue00, Jia99, KV07, LM16b,
LLL15, LT98, NOL07, Pak00, San14, Sau16, Shi93a, Sta98, Sta11, Uch16,
Xu07, YZ14, Beh89, BX16, NP96, Voi96]. Two-Boundary [KV07].
Two-Dimensional [Cer00, Hue00, LT98, Sau16, Uch16, Sta11].
Two-Feature [LM16b]. Two-Parameter [CK99, Cov11]. two-point
[Voi96]. Two-sided [Deb10]. Type
[ARV97, AMR08, Bal15, BHS11, Che99a, CH99, CHM13, Def13, EM00,
FNN15, Gra99, HJ02, HJMLX16, JWZ15, Kal11, LS99, LS06, MR02, Men16,
MSM07, NP07, NO00, Sha99, SU14, Sun14, Tak10, Tan07, VA01, Wan14a,
Cha90, Dan91, DR93, DS88, Fer94, Fer89, Gra94, GH95a, GH95b, HS91,
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Jol06, KT96, KM91, Res94, TZ96, VA96, KS12, Wan13, RW05]. Types
[NW02, RR97]. Typical [KS16a, Swa09].

Uhlenbeck [AM14, Cha90, Hec99, Kaw13, Liu12, LZ16, PS05]. Ultrametric
[DMS09]. Unbounded [CH99, DFPR15, DFS99, MSY16, Xu13].
Uncertainty [Che13]. Uniform
[ALL+07, AHK99, Asc01, Asc09, BL95a, BD09, Ber97, CdF00, CCF+02,
CAMRR03, DO13, Dem90, DL94, DGZ91, EM00, HR00, KM16, KN16, LL03,
Par12, Pel01, Pes95, RRM07, SK07, KL96, Lev89, Mao91a, Mat88, ST15].
Uniform-in-Bandwidth [DO13]. Uniformities [RRS92]. Uniformly
[KN10, Mil09, BR90, Lev89, RZ90]. Unimodality [HT16]. Unimodular
[Mus06]. Uniquely [KM16]. Uniqueness
[AT98, BS03, DFPR15, Don08, Her13, JGM11, Kuw07, MSY16, Neu08, RZ10,
Sau16, Tyk09, YZ14, Las96, Ros94, Neu09]. Unit [Ban16]. Unitarily [Kal12].
Unitary [App01, AD10]. Univariate [BGCD10]. Universal [Jur15, DGZ91].
Universality [BT16, LMS12, NPPS16]. Unknown [AMS12]. Upper
[BHW10, Chi03, HK98, KN16, OW98, Pak00, Par09, dAC98]. Upper-Lower
[BHW10]. Urn [BD06, KV03, MJM14, Pem90]. Urns [CMP15]. Using
[CCET06, CM14, FL14, Leh15, Gri92b].

Value [BM14, CLY13, Jun05, Naz09, Sol03, TW14, Wei14]. Valued
[AMS12, App01, Bur03, Che97b, Den04, Gei01, HJST97, KK08, LT98, PP02,
Sol14, Arc94, Det89, Din88, FG92b, KK94, Mae93, PF91, ST90, Su96, Tal92,
Tso93a, Ubø95]. Values
[App02, CdF00, CH99, Fai98, Lou16, Mer03, Sep01, Bra91, Fie90, Juh90, Pfi90].
Vandermonde [TW14]. Vanishing [Nik06]. Variable
[Deb10, LM16b, Pes05, Ryv15, GM91b]. Variable-Length [Deb10].
Variables
[AFK03, BP10, BP13, BJLO04, BU01, Ber05a, BC15, Bon15, BR08b, CV15,
Che97b, CM00, COM05a, Cuz01, Dan14, Den04, Ejs14, Gei01, GT09, GM98,
HJKPS07, Hue00, JM09, JH03, JH12, JL08, JMPP04, Kar07, Kie98, KN10,
KN16, KKH09, Les10, LT98, LT03, LS15b, MN97, MP10, MM05, PG99,
PP02, Rio09, Sha00b, Sol14, Sun14, Tei98b, UB98, UP03, Ver16, Wan11,
XY10, ZWW04, Adl90, Adl92, Beh89, BD94, Bra94, Cuz95, Den89, HP94,
Hei96, HK95, KS96, Kou96, LRJW95, Mae93, PS94, Pel96, Sch94b].
Variance [BH02, CMP00, Gra12, HK95, Hu97, LS15a, PS13, BD94].
Variant [YY15]. variate [EL95]. Variation
[BLS12, BJP01, HNS14, Kul11, MT08, Ney13, Sim04, Slo01, Xia97, Din88].
Variational [MN15]. variations [Joh89]. Varying
[FG14, FS13, HJ02, BPP96]. Vector [DM01, DV11, Din88, Gei01, HJST97,
Luc97, Luc10, MS06, D’A95, HS93, Tal92, Din88]. Vector-valued
[Din88, Tal92]. Vectors [Arc99, Asc01, Asc09, BJP01, DM13, Fan16, HM08,
Kov02, MM07, Mec12, MS99, Rai04, Sep97, Sep99, Sta11, Wu09]. Version
[Bou05, Kha09, Zit02, Pem90]. Versions [BHH10, DF88]. Vertex [Vol06].
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Vertex-Reinforced [Vol06]. Vervaat [Cha00, CCF+02, CK08]. Via
[Gau16, Pel01, Pin01, AL07, BL02, Ber93, BT12, DE13, HKW90, HM08,
JM09, KV03, LL04, Lia09, Mao92, MR92, Mer03, Pin11, Zen95]. View
[HN04, KZ08]. Viscous [Roz13]. Visited [AD14, ES99, Föl03, Mar01].
Visits [AIM15]. Volterra [He11]. volume [Ben91]. Voronoi [JY02]. Voter
[Han03].

Waiting [Kon98, Shi93b]. Wald [dlP93]. Walk [Als02, Att14, Ban16, BK09,
BK00, Bul14, CS14, CRS01, CFR05, CFR07, CFR09b, CFR09a, CFR10,
EP15a, EP15b, FK14, Ful08, Fus10, GK03, HS98b, Hu15, IR08, KM97, Kor16,
KM08, Rev01, Sch08, Smi15, Tak01, WW09, Yan13, D’A95, Din95, HM95,
Kes95, Lal91, Lal95, Let93, Lew92, Lew93, Mat89, Sco90, Zho93]. Walks
[AIM15, AD14, AD10, BC99, BS05, BK12, Che06, CY11, CS00, CCFR16,
Cun03, EM05, FKZ07, FH15, FP10, GR97, GR98, GMPV10, GM11, Glu99,
God04, GP01, GPS06, GP11, GKS15, Ham01, HP13, Hil01, HN04, KKR04,
KM98, Kum11, MMW13, McC11, Mil00, Mus06, NW02, Nak13, Nyr09,
Pak00, Sch02a, Sob10, Spa10, SS09, Sza12, TT98, Uch16, Vir98, Voi09, Vol06,
Wu99, Ald89a, Ald89b, BPP96, BS88, Car88, CS91, DS90, Ger88, KLNS89,
KM91, Kuh91, LP93, Pal92, RX93, Tet91, Zeu94, Zho95, Zuc89]. Wall
[DFPS97]. Walls [YZ14]. Walsh [VA01]. Wasserstein [CAMBTD96, XZ09].
Watson [AR04, BK00, Bro16]. Wave [BSW10, Mar04]. Wavelet
[AL08b, Sch09]. Weak [ARV97, BM01, BK15, BK14, Büc15, CW10, CNP93,
CK08, Cun03, CM05, DMV07, Fus10, Gri92b, Gut04, JM09, Jas10, Kol01,
KM11, KV11, Mer03, MP06, Mik94, MR97, OV14, RZ10, RV04, RZ97, Roz13,
San07, iSU13, Xia97, ZZ12, JP93, Pel96, Swe89]. Weakly
[ABKV12, BL09a, Dob94, LX12, Per97, Rus07, UP03, Bra92, PS94]. Wedges
[MMW13]. Weibull [Bog06]. weight [Kal92b]. Weighted [BP10, BP13,
BJLO04, BHW10, BR08b, Cuz01, JL08, Kim14, KL02, LT03, RU00, dBM00,
CG96, Cuz95, DKW91, KS96, LRJW95, Mik94, PV94, Shi96, Yu90].
Weights [CH05]. Weingarten [Mat12]. Well [Bon15]. wells [Tug14].
Which [Bra01, KW93, NSB02, BL97, MT08, OV08, Xue91]. White
[Sau16, Bet95]. Whose [AMS12, RS91]. Wick [MR99]. Widder [ESC14].
width [Yu89]. Wielandt [ABK16]. Wiener [Pri15, DR93, FIT14, GP15,
HPLVS95, Hu97, Jan90, KP14, Kol01, Luo98, PT08, Rév93, Rév98, Shi96].
Wigner [BMT99, Cap13, ORS13, OS15, PAS12]. Williams [McG91].
Winding [BPY03, BP14]. Winsorized [HKW90]. wise [MRS07]. Wishart
[AW04, BN13, Bru91, CDM05, GLM05, Let89, MN97, Mat12, Red11].
Without [BS03, Kol16, Adl90, Mar88]. Wittmann [Den04]. Wold
[BL09c, CAFR07]. Wolfowitz [Gol88]. Wong [Fer89]. Words [BB13].
Wreath [Sch02a, Wie03]. Wyner [Shi93b].

years [Tal96a].

Zakai [Fer89]. Zakai-type [Fer89]. Zero [BM11, BB98, DM02, FG99, Hei96,
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MMW13, Sav10, SVT12, Sik00, Xu98, MSSW93, RS91]. zero-one [MSSW93].
Zeros [BRZ96, FG99, LR88]. Ziv [Shi93b]. Zygmund [HH10, LQR11, Sun14,
Tei98a].
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[AL07] José Antonio Adell and Alberto Lekuona. Berry–Esséen bounds
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[CFN98] Maŕıa Emilia Caballero, Begoña Fernández, and David Nualart.
Estimation of densities and applications. Journal of Theoretical
Probability, 11(3):831–851, July 1998. CODEN JTPREO. ISSN
0894-9840 (print), 1572-9230 (electronic). URL http://link.
springer.com/article/10.1023/A%3A1022614917458.

Csaki:2005:MLT
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neighbor random walk on the line. Journal of Theoretical Prob-
ability, 22(1):100–122, March 2009. CODEN JTPREO. ISSN
0894-9840 (print), 1572-9230 (electronic). URL http://link.
springer.com/article/10.1007/s10959-007-0137-3.

Csaki:2010:NCT

[CFR10] Endre Csáki, Antónia Földes, and Pál Révész. On the num-
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[CH04] Endre Csáki and Yueyun Hu. On the ranked excursion heights
of a Kiefer process. Journal of Theoretical Probability, 17(1):
145–163, January 2004. CODEN JTPREO. ISSN 0894-9840
(print), 1572-9230 (electronic). URL http://link.springer.
com/article/10.1023/B%3AJOTP.0000020479.46788.c9.

Cheng:2005:ANN

[CH05] Tsung-Lin Cheng and Hwai-Chung Ho. Asymptotic normality
for non-linear functionals of non-causal linear processes with
summable weights. Journal of Theoretical Probability, 18(2):
345–358, April 2005. CODEN JTPREO. ISSN 0894-9840
(print), 1572-9230 (electronic). URL http://link.springer.
com/article/10.1007/s10959-005-3506-9.

Chari:1990:GJT

[Cha90] Ravi Chari. Generalized jump-type Ornstein–Uhlenbeck pro-
cesses as limits of infinite-particle systems. Journal of Theoret-
ical Probability, 3(1):9–29, January 1990. CODEN JTPREO.
ISSN 0894-9840 (print), 1572-9230 (electronic). URL http://
link.springer.com/article/10.1007/BF01063326.

Chan:1995:SAR

[Cha95] Terence Chan. Some asymptotic results related to the law of
iterated logarithm for Brownian motion. Journal of Theoretical
Probability, 8(3):643–667, July 1995. CODEN JTPREO. ISSN
0894-9840 (print), 1572-9230 (electronic). URL http://link.
springer.com/article/10.1007/BF02218048.



REFERENCES 88

Chaumont:2000:EVT

[Cha00] L. Chaumont. An extension of Vervaat’s transformation and its
consequences. Journal of Theoretical Probability, 13(1):259–277,
January 2000. CODEN JTPREO. ISSN 0894-9840 (print), 1572-
9230 (electronic). URL http://link.springer.com/article/
10.1023/A%3A1007795228700.

Chafai:2010:CLN
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for martingales. Journal of Theoretical Probability, 2(4):437–460,
October 1989. CODEN JTPREO. ISSN 0894-9840 (print), 1572-
9230 (electronic). URL http://link.springer.com/article/
10.1007/BF01051877.

Einmahl:1992:APE

[EM92] Uwe Einmahl and David M. Mason. Approximations to permu-
tation and exchangeable processes. Journal of Theoretical Prob-
ability, 5(1):101–126, January 1992. CODEN JTPREO. ISSN
0894-9840 (print), 1572-9230 (electronic). URL http://link.
springer.com/article/10.1007/BF01046780.

Einmahl:2000:EPA

[EM00] Uwe Einmahl and David M. Mason. An empirical process ap-
proach to the uniform consistency of kernel-type function es-



REFERENCES 116

timators. Journal of Theoretical Probability, 13(1):1–37, Jan-
uary 2000. CODEN JTPREO. ISSN 0894-9840 (print), 1572-
9230 (electronic). URL http://link.springer.com/article/
10.1023/A%3A1007769924157.

Erickson:2005:DIS

[EM05] K. B. Erickson and Ross A. Maller. Drift to infinity and the
strong law for subordinated random walks and Lévy processes.
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[HM95] Göran Högnäs and Arunava Mukherjea. A mixed random walk
on nonnegative matrices: A law of large numbers. Journal of
Theoretical Probability, 8(4):973–990, October 1995. CODEN
JTPREO. ISSN 0894-9840 (print), 1572-9230 (electronic). URL
http://link.springer.com/article/10.1007/BF02410120.



REFERENCES 149

Hognas:2003:MHG
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abstract finite exchangeable sequences. Journal of Theoretical
Probability, 19(3):589–608, December 2006. CODEN JTPREO.
ISSN 0894-9840 (print), 1572-9230 (electronic). URL http://
link.springer.com/article/10.1007/s10959-006-0028-z.

Kim:2008:BBH

[KS08] Panki Kim and Renming Song. Boundary behavior of harmonic
functions for truncated stable processes. Journal of Theoretical
Probability, 21(2):287–321, June 2008. CODEN JTPREO. ISSN
0894-9840 (print), 1572-9230 (electronic). URL http://link.
springer.com/article/10.1007/s10959-008-0145-y.

Knopova:2012:TDE
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[LMR02] Matthias Löwe, Franz Merkl, and Silke Rolles. Moderate devia-
tions for longest increasing subsequences: The lower tail. Jour-
nal of Theoretical Probability, 15(4):1031–1047, October 2002.
CODEN JTPREO. ISSN 0894-9840 (print), 1572-9230 (elec-
tronic). URL http://link.springer.com/article/10.1023/
A%3A1020649006254.

Ledoan:2012:UPG

[LMS12] Andrew Ledoan, Marco Merkli, and Shannon Starr. A universal-
ity property of Gaussian analytic functions. Journal of Theoret-
ical Probability, 25(2):496–504, June 2012. CODEN JTPREO.
ISSN 0894-9840 (print), 1572-9230 (electronic). URL http://
link.springer.com/article/10.1007/s10959-011-0356-5.

Loukissas:2012:PLD

[Lou12] Fotis Loukissas. Precise large deviations for long-tailed distri-
butions. Journal of Theoretical Probability, 25(4):913–924, De-
cember 2012. CODEN JTPREO. ISSN 0894-9840 (print), 1572-
9230 (electronic). URL http://link.springer.com/article/
10.1007/s10959-011-0367-2.

Loubaton:2016:ASL

[Lou16] Philippe Loubaton. On the almost sure location of the singu-
lar values of certain Gaussian block-Hankel large random ma-
trices. Journal of Theoretical Probability, 29(4):1339–1443, De-
cember 2016. CODEN JTPREO. ISSN 0894-9840 (print), 1572-
9230 (electronic). URL http://link.springer.com/article/
10.1007/s10959-015-0614-z.



REFERENCES 192

Lawler:1993:HID

[LP93] Gregory F. Lawler and Thomas W. Polaski. Harnack inequalities
and difference estimates for random walks with infinite range.
Journal of Theoretical Probability, 6(4):781–802, October 1993.
CODEN JTPREO. ISSN 0894-9840 (print), 1572-9230 (elec-
tronic). URL http://link.springer.com/article/10.1007/
BF01049175.

Lewis:2003:TPC

[LP03] Thomas M. Lewis and Geoffrey Pritchard. Tail properties of
correlation measures. Journal of Theoretical Probability, 16
(3):771–788, July 2003. CODEN JTPREO. ISSN 0894-9840
(print), 1572-9230 (electronic). URL http://link.springer.
com/article/10.1023/A%3A1025680718292.

Li:2011:RKM

[LQR11] Deli Li, Yongcheng Qi, and Andrew Rosalsky. A refine-
ment of the Kolmogorov–Marcinkiewicz–Zygmund strong law of
large numbers. Journal of Theoretical Probability, 24(4):1130–
1156, December 2011. CODEN JTPREO. ISSN 0894-9840
(print), 1572-9230 (electronic). URL http://link.springer.
com/article/10.1007/s10959-010-0308-5.

Lii:1988:EDW

[LR88] Keh-Shin Lii and Murray Rosenblatt. Estimation and deconvo-
lution when the transfer function has zeros. Journal of Theoret-
ical Probability, 1(1):93–113, January 1988. CODEN JTPREO.
ISSN 0894-9840 (print), 1572-9230 (electronic). URL http://
link.springer.com/article/10.1007/BF01076289.

Lii:1990:ANC

[LR90] K. S. Lii and M. Rosenblatt. Asymptotic normality of cumu-
lant spectral estimates. Journal of Theoretical Probability, 3
(2):367–385, April 1990. CODEN JTPREO. ISSN 0894-9840
(print), 1572-9230 (electronic). URL http://link.springer.
com/article/10.1007/BF01045168.

Lii:1993:BPN

[LR93] Keh-Shin Lii and Murray Rosenblatt. Bispectra and phase of
non-Gaussian linear processes. Journal of Theoretical Probabil-
ity, 6(3):579–593, July 1993. CODEN JTPREO. ISSN 0894-9840
(print), 1572-9230 (electronic). URL http://link.springer.
com/article/10.1007/BF01066718.



REFERENCES 193

Lachieze-Rey:2012:CMS
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one-sided Lévy process reflected at its infimum. Journal of
Theoretical Probability, 17(1):183–220, January 2004. CO-
DEN JTPREO. ISSN 0894-9840 (print), 1572-9230 (elec-
tronic). URL http://link.springer.com/article/10.1023/
B%3AJOTP.0000020481.14371.37.

Planchet:1989:CC

[Pla89] Bernard Planchet. Credibility and conditioning. Journal of The-
oretical Probability, 2(3):289–299, July 1989. CODEN JTPREO.
ISSN 0894-9840 (print), 1572-9230 (electronic). URL http://
link.springer.com/article/10.1007/BF01054017.

Plachky:1992:SCD

[Pla92] D. Plachky. On semiregular conditional distributions. Jour-
nal of Theoretical Probability, 5(3):577–584, July 1992. CODEN
JTPREO. ISSN 0894-9840 (print), 1572-9230 (electronic). URL
http://link.springer.com/article/10.1007/BF01060437.



REFERENCES 230

Proske:2002:SLL

[PP02] Frank N. Proske and Madan L. Puri. Strong law of large num-
bers for Banach space valued fuzzy random variables. Jour-
nal of Theoretical Probability, 15(2):543–551, April 2002. CO-
DEN JTPREO. ISSN 0894-9840 (print), 1572-9230 (elec-
tronic). URL http://link.springer.com/article/10.1023/
A%3A1014823228848.

Pardo:2016:RMA
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[Ros94] Jan Rosiński. On uniqueness of the spectral representation of sta-
ble processes. Journal of Theoretical Probability, 7(3):615–634,
July 1994. CODEN JTPREO. ISSN 0894-9840 (print), 1572-
9230 (electronic). URL http://link.springer.com/article/
10.1007/BF02213572.

Rosenblatt:1997:SSR

[Ros97] Murray Rosenblatt. Some simple remarks on an autoregressive
scheme and an implied problem. Journal of Theoretical Prob-
ability, 10(2):295–305, April 1997. CODEN JTPREO. ISSN
0894-9840 (print), 1572-9230 (electronic). URL http://link.
springer.com/article/10.1023/A%3A1022604315045.

Rosenthal:2003:GCR

[Ros03] Jeffrey S. Rosenthal. Geometric convergence rates for time-
sampled Markov chains. Journal of Theoretical Probability, 16
(3):671–688, July 2003. CODEN JTPREO. ISSN 0894-9840
(print), 1572-9230 (electronic). URL http://link.springer.
com/article/10.1023/A%3A1025672516474.

Rozkosz:2013:SRW

[Roz13] Andrzej Rozkosz. Stochastic representation of weak solutions
of viscous conservation laws: A BSDE approach. Journal of
Theoretical Probability, 26(4):1061–1083, December 2013. CO-
DEN JTPREO. ISSN 0894-9840 (print), 1572-9230 (elec-
tronic). URL http://link.springer.com/content/pdf/10.
1007/s10959-011-0395-y.pdf.



REFERENCES 237

Rothmann:1992:BCS

[RR92] Mark D. Rothmann and Ralph P. Russo. On boundary crossings
of the sample p th quantile. Journal of Theoretical Probability,
5(2):407–416, April 1992. CODEN JTPREO. ISSN 0894-9840
(print), 1572-9230 (electronic). URL http://link.springer.
com/article/10.1007/BF01046744.

Rothmann:1994:SCM

[RR94] Mark D. Rothmann and Ralph P. Russo. Strong consistency of
the mean on randomly deleted sets. Journal of Theoretical Prob-
ability, 7(1):119–128, January 1994. CODEN JTPREO. ISSN
0894-9840 (print), 1572-9230 (electronic). URL http://link.
springer.com/article/10.1007/BF02213362.

Rothmann:1997:LPT

[RR97] Mark D. Rothmann and Ralph P. Russo. On the limiting propor-
tion of types. Journal of Theoretical Probability, 10(1):131–143,
January 1997. CODEN JTPREO. ISSN 0894-9840 (print), 1572-
9230 (electronic). URL http://link.springer.com/article/
10.1023/A%3A1022698532576.

Rothmann:2000:LLN

[RR00] Mark D. Rothmann and Ralph P. Russo. Laws of large numbers
for observations that change with time. Journal of Theoretical
Probability, 13(4):1013–1025, October 2000. CODEN JTPREO.
ISSN 0894-9840 (print), 1572-9230 (electronic). URL http://
link.springer.com/article/10.1023/A%3A1007814007981.

Ramirez:2008:SGS
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Journal of Theoretical Probability, 5(4):601–615, October 1992.
CODEN JTPREO. ISSN 0894-9840 (print), 1572-9230 (elec-
tronic). URL http://link.springer.com/article/10.1007/
BF01058721.

Takacs:2001:MRE

[Tak01] Christiane Takacs. More randomness of environment does not
always slow down a random walk. Journal of Theoretical Prob-
ability, 14(3):699–715, July 2001. CODEN JTPREO. ISSN
0894-9840 (print), 1572-9230 (electronic). URL http://link.
springer.com/article/10.1023/A%3A1017593006635.

Takeda:2008:LDA

[Tak08] Masayoshi Takeda. Large deviations for additive functionals of
symmetric stable processes. Journal of Theoretical Probability,
21(2):336–355, June 2008. CODEN JTPREO. ISSN 0894-9840
(print), 1572-9230 (electronic). URL http://link.springer.
com/article/10.1007/s10959-007-0111-0.

Takeuchi:2010:BEL

[Tak10] Atsushi Takeuchi. Bismut–Elworthy–Li-type formulae for
stochastic differential equations with jumps. Journal of Theoret-
ical Probability, 23(2):576–604, June 2010. CODEN JTPREO.
ISSN 0894-9840 (print), 1572-9230 (electronic). URL http://
link.springer.com/article/10.1007/s10959-010-0280-0.

Takeda:2011:LDP

[Tak11] Masayoshi Takeda. A large deviation principle for symmetric
Markov processes with Feynman–Kac functional. Journal of
Theoretical Probability, 24(4):1097–1129, December 2011. CO-
DEN JTPREO. ISSN 0894-9840 (print), 1572-9230 (electronic).
URL http://link.springer.com/article/10.1007/s10959-
010-0324-5.



REFERENCES 261

Talagrand:1992:VVR

[Tal92] Michel Talagrand. On vector-valued random Fourier series. Jour-
nal of Theoretical Probability, 5(2):327–331, April 1992. CODEN
JTPREO. ISSN 0894-9840 (print), 1572-9230 (electronic). URL
http://link.springer.com/article/10.1007/BF01046738.

Talagrand:1996:GCP

[Tal96a] Michel Talagrand. The Glivenko–Cantelli problem, ten years
later. Journal of Theoretical Probability, 9(2):371–384, April
1996. CODEN JTPREO. ISSN 0894-9840 (print), 1572-9230
(electronic). URL http://link.springer.com/article/10.
1007/BF02214655.

Talagrand:1996:LCF

[Tal96b] Michel Talagrand. Lower classes for fractional Brownian motion.
Journal of Theoretical Probability, 9(1):191–213, January 1996.
CODEN JTPREO. ISSN 0894-9840 (print), 1572-9230 (elec-
tronic). URL http://link.springer.com/article/10.1007/
BF02213740.

Talagrand:1998:GLB

[Tal98] Michel Talagrand. A general lower bound for Gaussian chaos.
Journal of Theoretical Probability, 11(1):289–301, January 1998.
CODEN JTPREO. ISSN 0894-9840 (print), 1572-9230 (elec-
tronic). URL http://link.springer.com/article/10.1023/
A%3A1021663428937.

Tang:2007:HTI

[Tan07] Yongqiang Tang. A Hoeffding-type inequality for ergodic time
series. Journal of Theoretical Probability, 20(2):167–176, June
2007. CODEN JTPREO. ISSN 0894-9840 (print), 1572-9230
(electronic). URL http://link.springer.com/article/10.
1007/s10959-007-0057-2.

Teicher:1992:CSN

[Tei92] Henry Teicher. Convergence of self-normalized generalized U -
statistics. Journal of Theoretical Probability, 5(2):391–405, April
1992. CODEN JTPREO. ISSN 0894-9840 (print), 1572-9230
(electronic). URL http://link.springer.com/article/10.
1007/BF01046743.



REFERENCES 262

Teicher:1995:MRS

[Tei95] Henry Teicher. Moments of randomly stopped sums-revisited.
Journal of Theoretical Probability, 8(4):779–793, October 1995.
CODEN JTPREO. ISSN 0894-9840 (print), 1572-9230 (elec-
tronic). URL http://link.springer.com/article/10.1007/
BF02410111.

Teicher:1998:MZS

[Tei98a] Henry Teicher. On the Marcinkiewicz–Zygmund strong law for
U -statistics. Journal of Theoretical Probability, 11(1):279–288,
January 1998. CODEN JTPREO. ISSN 0894-9840 (print), 1572-
9230 (electronic). URL http://link.springer.com/article/
10.1023/A%3A1021611412099.

Teicher:1998:SLM

[Tei98b] Henry Teicher. Strong laws for martingale differences and inde-
pendent random variables. Journal of Theoretical Probability, 11
(4):979–995, October 1998. CODEN JTPREO. ISSN 0894-9840
(print), 1572-9230 (electronic). URL http://link.springer.
com/article/10.1023/A%3A1022616915799.

Telcs:1995:SGF

[Tel95] András Telcs. Spectra of graphs and fractal dimensions II.
Journal of Theoretical Probability, 8(1):77–96, January 1995.
CODEN JTPREO. ISSN 0894-9840 (print), 1572-9230 (elec-
tronic). URL http://link.springer.com/article/10.1007/
BF02213455.

Telcs:2006:SGS

[Tel06] András Telcs. Sub-Gaussian short time asymptotics for measure
metric Dirichlet spaces. Journal of Theoretical Probability, 19(3):
631–645, December 2006. CODEN JTPREO. ISSN 0894-9840
(print), 1572-9230 (electronic). URL http://link.springer.
com/article/10.1007/s10959-006-0031-4.

Temmel:2014:SMS

[Tem14] Christoph Temmel. Shearer’s measure and stochastic domina-
tion of product measures. Journal of Theoretical Probability,
27(1):22–40, March 2014. CODEN JTPREO. ISSN 0894-9840
(print), 1572-9230 (electronic). URL http://link.springer.
com/article/10.1007/s10959-012-0423-6.



REFERENCES 263

Teran:2016:MSL

[Ter16] Pedro Terán. A multivalued strong law of large numbers. Jour-
nal of Theoretical Probability, 29(2):349–358, June 2016. CO-
DEN JTPREO. ISSN 0894-9840 (print), 1572-9230 (electronic).
URL http://link.springer.com/article/10.1007/s10959-
014-0572-x.

Tetali:1991:RWE

[Tet91] Prasad Tetali. Random walks and the effective resistance of
networks. Journal of Theoretical Probability, 4(1):101–109, Jan-
uary 1991. CODEN JTPREO. ISSN 0894-9840 (print), 1572-
9230 (electronic). URL http://link.springer.com/article/
10.1007/BF01046996.

Turki-Moalla:1998:RCL

[TM98] Kaoukeb Turki-Moalla. Rates of convergence and law of the
iterated logarithm for U -processes. Journal of Theoretical Prob-
ability, 11(4):869–906, October 1998. CODEN JTPREO. ISSN
0894-9840 (print), 1572-9230 (electronic). URL http://link.
springer.com/article/10.1023/A%3A1022656529912.

Teran:2006:LLN

[TM06] Pedro Terán and Ilya Molchanov. The law of large numbers
in a metric space with a convex combination operation. Jour-
nal of Theoretical Probability, 19(4):875–898, December 2006.
CODEN JTPREO. ISSN 0894-9840 (print), 1572-9230 (elec-
tronic). URL http://link.springer.com/article/10.1007/
s10959-006-0043-0.

Toby:1990:BDS

[Tob90] E. H. Toby. Birth and death of a stationary Markov process.
Journal of Theoretical Probability, 3(2):289–309, April 1990.
CODEN JTPREO. ISSN 0894-9840 (print), 1572-9230 (elec-
tronic). URL http://link.springer.com/article/10.1007/
BF01045163.

Tomkins:1996:RCS

[Tom96] R. J. Tomkins. Rates of convergence for the stability of large
order statistics. Journal of Theoretical Probability, 9(4):841–851,
October 1996. CODEN JTPREO. ISSN 0894-9840 (print), 1572-
9230 (electronic). URL http://link.springer.com/article/
10.1007/BF02214253.



REFERENCES 264

Trashorras:2008:LDS
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